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Annual Statement for the year 2015 of the AFFILIATED FM INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr8aSUIY SECUMEES.......cvvvveevrieieeieieteee et seesnans | eeveaesens 193,774,853 |............ 8.1 | o 193,774,853 | ..oovevevevereiereeen | v 193,774,853 |............ 8.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 Issued by U.S. government Sponsored ageNCIES..........cc.eureeeeerrureeens | crrereesneeneenessesnsesseseens | eesneenees 0.0 [ oeeeeeeeeereereeerneiieees | e srene s | eeeeeeeiees s (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)......v.ovvvererrireirieie ettt sssssenssnns | eessensssnees 99,231,427 |............ 41 | 99,231,427 | ..o | e 99,231,427 |............ 4.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeeet | cveeriieiienne 7,079,687 |............ 0.3 | i 7,079,687 | ..oooveviererverererceens | e 7,079,687 |............ 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoeeeiveevivereieeeiins | cevvererninns 12,883,986 |............ 05 | i 12,883,986 |.....ccovvvvereriiererenns | e 12,883,986 |............ 0.5
1.43 Revenue and assessment obligations.............cccccveevevecveeneeversienees | coveveennns 132,124,859 |............ 55 | e 132,124,859 | ..coovveveeereiereereen | v 132,124,859 |............ 55
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cc.ccoevevveueeeeieieiesieis | e 38,835 |00 | e 38,835 | oo | e 38,835
1.512 Issued or guaranteed by FNMA and FHLMC.. 147,412,406 |.... 147,412,406 |.... 147,412,406 |..
1513 Al OthET ... | eeseesnees 262,272,425 262,272,425 262,272,425
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 Al Ot ...t | seeises s sttt ssssntens | soeneseneens 0.0 [ oo [ et | et (V1 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vvvvveeevcicisciseise sttt ssssssnsens | oevinsians 320,561,043 |.......... 134 | . 320,561,043 | .ooovereeecieciens | e 320,561,043 |.......... 134
2.2 Unaffiliated non-U.S. securities (including Canada)............ccoceeevevereeiens | ovverennns 130,952,299 |............ 55 | e 130,952,299 |..coverereeieieriens | e 130,952,299 |............ 55

. Total invested assets

2.3 Affiliated securities
Equity interests:

3.1 Investments in MUtUal fuNdS..........oerveereinrnree e
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:

5.1 Property occupied by COMPANY........cccoveierrirrinieieisissiesesssssssse e
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot

3.3

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets

.908,613,910 | ....

.908,613,910 | ...

............................................................................................................................ 0f.....00
................... 100,217 v 100,217 | [ i 100,217 0.0
.............. 45,813,343 corrrrnnnnn: 49,813,343 | ot XXX e e XK [ e XXX
............ 130,447,542 v 130,447,642 | ........45,813,343 | ...........176,260,884 | ..........74

........................................................................................... 0f......00
......... 2,391,306,831 ....2,391,306,831 |........45,813,343 | ........2,391,306,831 | ........100.0
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Annual Statement for the year 2015 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cc.cuiiiriiciiei ettt bttt b bbb bbb bbb s sas

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c..cc.eueviiririiiiciicsecsee e

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........uiii i o L Lttt ettt s bbbttt bbb ebes

5. Deduct amounts received on disposals, Part 3, Column 15...................... NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt

6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas
7. Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR

7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb

8. Deduct current year's depreciation:
8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb
8.2 Totals, Part 3, Column 9.....

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-7-8)..........cooiurieiiieiieieeiese sttt ebs

10.  Deduct total nonadmitted @amOUNtS............cccevieereiiiiicceeece e

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).......vururrrirrirrireireieieieeeeeesesee e sse s ses s se st ess st essessessessessessassssessessessessesneens

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMbEr 31 Of PHIOT YT .........cuweureieiiiiiirerreiie ettt sse s nseens

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........coeuiuimiriririnineeneiseissiseiessse e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cvurrurrrrinrinirrireeresese s

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt s ettt sttt st
3.2 Totals, Part 3, COIUMN ...ttt bttt a et ae et et en e et s s sttt s s ensnaee
4. ACCIUAL OF QISCOUNL........o.euiveieitiectcee ittt ettt b bbb bbb e bt b bbb b s b s s b s b s b s b s b st b st b s b b s bbbt bbbt s bbb bbb b e

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9.......c.cccurevinrirrireeeeeeesieeens

5.2 Totals, Part 3, Column 8...........ccevemieiceeeecce e NN .....................................

Total gain (l0ss) on disposals, Part 3, COIUMN 18............c.cuiiieiieiieicsictste sttt bbb bbb bbb bbb bbbt s st en st

Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiieeeee ettt bbbt

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............covueiiveicieicicicse bbb

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t
9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas

10.  Deduct current year's other-than-temporary impairment recognized:
10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas
102 Totals, Part 3, COIUMN 10........ouieeieieieeeireeseeseeseeseeses sttt en st ensessessensenrnnnes

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccovrrnirriniisinesese s

2 Lo =RV 1 o] a0 T o RS

13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt b bbb e85 2828 b £ £ s £ A28 bR bbb bbb bbb bbb bbb b st es

S Lo 0ot o e a0 E=To 4 C=To o 3T

15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........c. ittt bbb bbbt es
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

© ®© N o

10.

1.
12.
13.

> w N

®©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEr 31 Of PIIOT YEAN. ......c.cuuiurieriiiiiiei ittt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.ierreieiciec sttt n e
3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee 0

ACCTUAL OF QISCOUNL. ......cv.eveeiete ettt et et bbb s e s st s s b b st s s b s s bbb bbbt b st b st s s A b bbb bbb bbb s bt s et s st nas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......cccvvmiirrrirecneecnenecenenesineseeens NNE ...........................

5.2 Totals, Part 3, COIUMN O........oiiiieeecee ettt ettt ettt sttt bbb b s st et b s e s bbb s snseaee 0

Total gain (loss) on disposals, Part 3, COIUMN 19...........ciiiieiieiiectscst sttt bbb bbbt bbb bbbt s b s et

Deduct amounts received on disposals, Part 3, COIUMN 16............c.iuriiiiiieiieieieie sttt ettt bbbt

Deduct amortization Of premium @nd EPIECIALION. ............vururerereeeereeee ettt es s s s s s E a8 s et en et en st en s st s s s s s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
Deduct current year's other-than-temporary impairment recognized:

101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas

10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccruriuriiiriirieisiene et 0
Deduct total NONAAMITIEA BMOUNTS..........ciiiiitiie bbb bbbttt

Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiiiiriiiieieircee ettt bbbt bes 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PIIOT YEAN. .......c.vuiurieriririiririsie sttt st bbbt 2,134,525,830
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt s s bbbttt es 761,734,572
ACCTUBL OF GISCOUNL.......cvv ettt 1,735,780
Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.....coieriiiireiieiiee et (74,132)

4.2 Part2, SECON 1, COIUMN 15, ...ttt ettt et b s sttt b seaee

4.3 Part2, Section 2, Column 13. 19,521,294

44  Part4, Column 11.....ccocvernnee (40,571,901) (21,124,739
Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19.........uoieiiieeiecieeieireceeresreee ettt n s s st st 78,276,172
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ciiiriniinieiiee ettt bbb 716,353,633
Deduct amOrtiZation Of PrEMIUM............cciiviieiiie ittt ettt bbb s a bbb bbb bbb s b s bbb s b s b b st bbbt bt bbbt b bt anas 7,708,145
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,

8.2 Part2, SECHON 1, COIUMN 19, ...ttt ettt ettt s sttt b st b setee

8.3 Part 2, SECtON 2, COIUMN 6.t

8.4 Partd, COUMN 5. ...ttt s bt ba bbb bbbt b s e b bbb a bbb st et s s s aee 0
Deduct current year's other-than-temporary impairment recognized:
.1 PArt 1, COUMN ...ttt ettt a b bt b bbb ettt b n sttt s st s s ae bt s e nes
9.2 Part2, SECtON 1, COIUMN 17 ...ttt
9.3 Part2, SECON 2, COIUMN 14.......coviieececeeeee ettt bbbttt b bbb st bbb s e seaee 15,913,899
9.4 Partd, COIUMN 13..c.cieiicereiieseeeieseesssee ettt s R8st 226,208 16,140,107
Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-8-748-9)..........cuiuiiiiiiiriire et 2,214,945,730
Deduct total NONAAMITIEA BMOUNES..........ciiiiiiiii bbb bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiriirierieiriereee ettt es 2,214,945,730
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoovvvees | voverrerreinn. 193,813,688 | ...ccovvvvne. 197,649,549 | ..o 193,239,752 | cooovevernne 194,918,987
Governments (Including all obligations 2. Canada.........coovrereennenrennenee | cnvrnirnieinnnns 99,231,427 | oo, 99,779,821 | oo 99,355,130 | ..cevvverrirnnee 97,355,000
guaranteed by governments) 3. Other Countries. ......covurvnee o [ [ | e
4. TotalS....ooovirisrnrsrninnens | o, 293,045,115 [ oo, 297,429,370 | coovvvrnnnnn. 292,594,882 | ..o 292,273,987
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals...ccooovveeeriiiicnieins [ v 7,079,687 | .o 7,270,085 [ ..o 7,365,619 [ .o 6,295,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiieeeiiriieees | i, 12,883,986 | ...coovveene. 133177 | e 13,633,269 | oo 11,800,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ooorenieinreinns | v, 279,537,265 [ ..o 290,382,490 | .oooivrnnnnn. 285,739,714 | oo 263,849,592
Industrial and Miscellaneous and Hybrid 8. United States........ccccovvevveves | o 582,833,468 | .....c.ccvvve. 590,498,868 | ................. 586,199,845 | ......ccuo... 578,199,864

Securities (Unaffiliated) 9. Canada......cccccooumrrvrrrirnns e 127,450,073 128,046,096 | ......ccoonnn. 128,129,380 ...125,037,100

10._Other Countries......c.coovenee. [ covniniiniiiis 3,502,226 3,512,925 | i 3,501,750 | oo 3,500,000
11, TotalS. oo ereresrrsisnens | e 713,785,767 | .oovvoovrrenes 722,057,889 | ..oovoovernnenns 717,830,975 | .o 706,736,964
Parent, Subsidiaries and Affiliates 12, TOMAIS.......coovoeeveeeecireneneies | e Lo | eeieieieieeeeesesenerereneeees | e
13. Total Bonds.......ocorenseisnnns [ oviivcinecen. 1,306,331,820 [ ...ccccence. 1,330,451,011 [ ovvrnnne. 1,317,164,459 | .......c..... 1,280,955,543
PREFERRED STOCKS 14, United SEateS......ccocvvvererns [ | e | s
Industrial and Miscellaneous (Unaffiliated) 15, CaNAdA. ... [ s [ s | s
16. Other CoUNMES. ......ovvviies [ v [ e | oo sseees
17, TotalS. oo [ e 0 s 0 ] i 0
Parent, Subsidiaries and Affiliates 18, TOtAIS.......cvoveveeeeeeeeireieriiis | eeverereieeeeeeecceeeneniiies | eerereiesseecee e | eereeeeiiseeeeeesesenenenenenan
19. Total Preferred Stocks..... [ ..cccooovvvviiiiiiiiiincnnnn, 0 s (O 0
COMMON STOCKS 20. United States.........cooenervees | vevvreerneicenne 879,833,765 | ...ccovvvvrnnee 879,833,765 | ...ocovvrrrenes 609,297,104
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cocovvvereneneennes | cevveniniein 23,223,845 | v 23,223,845 | coovvvene 17,328,308
22. Other Countries.......ccuuvniens | wovveniiiciniines 5,556,300 [ ..o 5,556,300 | ..o 4,851,464
23. Totals....cooororrrrininniniinn | e 908,613,910 | ..coooovrrrenns 908,613,910 | ..oovoovernnenas 631,476,876
Parent, Subsidiaries and Affiliates 24, TOHAIS. ... | e | ceerenenereeeerer s | e
25. Total Common Stocks......| ................. 908,613,910 | ................. 908,613,910 | ................. 631,476,876
26. Total Stocks.....ccuurssenrmrnses | covivciiviiciens 908,613,910 | ..o 908,613,910 | ..ocoovvvrinenes 631,476,876
27. Total Bonds and Stocks...| .............. 2,214,945,730 | .coovvvvnee. 2,239,064,921 | ..ovverennee 1,948,641,335
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
U.S. Governments
e 125 TTTS | 038,835 | e | e 193,813,688 [ o 1404 11000 193,250,573 | e 144 [ 193,813,688 | ...coovevrerrciercierine

coeenn 125,711,773

Totals

U.S. States, Territories and Possessions, etc., Guaranteed

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

1,534,998 4,169,656 6,081,434 1,097,898 | o0 ] 112,883,986 [ 1.0 | 14,651,622 | ..o 1 [ 12,883,986 [ ..o, 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC 1ottt ssessessenes | eviereieiand 6,403,799 | ............. 51,432,638 | ............. 68,266,508 | ............. 31,424,130 |............ 111,083,673 |............ 268,610,748 | .....covvvererae, 199 .. 290,132,564 | ...covvevrererrann. 216 | 268,610,748
5.2 NAIC 2 ....3,365,000 .2,511,168 5,050,349 [ ..o | e | e ...10,926,517 | ... ..10,926,517 | ....
5.3 NAIC 3ottt sssssnns | ensessessessesesesssesnnes | sessessessesesenesesesens | seessessessessesseseseseses | eeressesssssesessesesenens | crieiesiesissesssssessessanens | sereesessessessesesesenee 0 [ eevveernrerierieeennn0.0 [ |00 | e
B NAIC 4.t ssssssssssnnes | enesnssessessessesnseseennens | snsssssnssessessessesessesnes | seessssssnsssssessesseseseses | neensssssnsssssessessessesenss | eeneenssnesnssnssnssessassassens | seesessesssesnsessensessenne 0 [ o000 [ e 0.0 |
5.5 INAIC Bttt sssssssnes | sessessessessessessesssnssnsss | sinssessessessesasesessessnss | snssssassessessesesessesseses | sossssssssnssessessesesesiess | enesnsssssssssssnssessassasens | sessessssessensesessesenn 0 [ eevrrrrrnrnnrenenen0.0 [ e 0.0 | [
B8 NAIC Bttt sssssssenes [ essesenessssissessessessenses | eessesssssessssssessesessenss | ensessessessessssesesesesens | onsessesssssessssssosasionss | eroesensessssssssssssnssssassons | ooremsonsonsossessossessesaas 0 {00 i L eeeeeisiisieiieeen000 [ [
5.7 TOtAIS. ..vuevreie s sneensensensssenensnsnsnns | eensessessenaes 9,768,799 [ ...ccoev.e. 53,943,806 | ............. 73,316,857 | oo, 31,424,130 |........... 111,083,673 | ............ 279,537,265 | ..ooovvevrenrenennenn20.7 | 1299715435 |0 22.3 [ 279,537,265 | .oovveneeininninns 0
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Annual Statement for the year 2015 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

675,473

175473 ...

...2,519,174

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC 1 | serenenenens 53,026,280 | ............252,769,963 | ............202,898,543 | ............... 9,836,150 | ..coovvvvvne 69,299,633 |............ 587,830,569 |.....ccorvrrveererriene 43.6 | 545,566,381 [....cccrvvrverrerrene 40.7 | 557,091,765 | .....coc..... 30,738,805
8.2 NAIC 2. sssessssnes | v 4,499,265 | ....covvene 81,338,018 | .coevvvrnee 74,008,680 | ....ccvvnenee 3,237,300 | .ooovririnen 1,005,465 | ............ 164,088,728 | ....coovvvrvverirrerins 122 | 137,988,229 | ...ovvovevvriririrines 103 [ 158,555,998 | ....ccvvvrncn 5,532,729

..675,473
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Annual Statement for the year 2015 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

675,473

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
....................................................................................... 68,412,545 | ...........407,232,071 | ............427,722,463 v 222,573,668 | .........1,173,397,685 v 1,142,658,881 | ............30,738,805
...1,864,265 ...79,059,029 175,015,245 .169,482,515 ....5,532,729
..... 0 500,000 1,175,473
..... 0 ceveeeeneenn0) v
......................... 0 ceveeveereeriereeseeseenennns0 ceveereereeenenennenn0 reererennnenensnenni0
......................... 0 SRRSO | [SSOOOOOON [EOOO OO |
. 76,276,810 507,281,492 (b)....1,349,588,403 1,312,641,396
9.8 Line9.7a58% 0f COL B.....cooovoiviriiieiisisesssissesenenens | e, 57 [ 364 | 37.6 | oo 38 [ 166 | 1000 [ XXX | e XX [ XK e | i 97.3
10. Total Bonds Prior Year
101 NAIC Tttt sssssssssessenes | oessesennnns 62,455,662 |............402,266,411 ..258,332,900 |.............. XXX i 1,190,971,628 ....1,157,601,174
..10,128,905 62,763,321 XXX ....147,571,100 4,774,775 | ...

..999,707 .1,019,467 XXX 2,519,173 | ....
.............................................................................. ) 0.9 G-
.............................................................................................................. XXX e

B RO (ORI .. ceeeeeenesiesssssssssnsennes | e eernes XXX .
10.7 TOHAIS.....voiveieiereie e | oereieiens 73,584,274 |..........466,049,199 | ............485,380,510 | ............. 56,270,652 |............259,777,267 | .....c...cc.... XXX oo ....1,301,895,122 | ............. 39,166,780
10.8 Line 10.7858 % Of COL 8. | cvensieisieieieian 55 [, 348 | 362 [ i 4.2 | o, 194 [, XXX oo | e e XXX [ e 100.0 [ XXX | e, 971 | e, 2.9
11. Total Publicly Traded Bonds
11.1 NAIC 1.. ..62,630,987 |.. 416,574,555 | ............. 47,456,938 |............222,573,663 | .........1,142,658,882 | .......cccoe0even.. 847 | e 1,157,601,174 ..1,142,658,882 | .............XXX...
11.2 NAIC 2.. ....1,864,265 . ...76,022,300 3,237,300 [ oo 1,005,465 v 141 TT4TT5 .169,482,515 | ... XXX..
......................................................................................................................................... 500,000 [ .ovovvrerrerenrenrrerernins [ v Jr— Y I R VA XXX
.............. XXX oo
XXX.. .
.............. XXX e
117 TOHAIS v ssesneens | oeereeeenees 70,495,251 | ......... XXX
11.8 Line 11.7a5@ % Of COl. B.....oecvreereieeicecececeieeieeiees | e 54 XXX
11.9 Line 11.7asa % of Line 9.7, Col. 6, Section 9...........cccevevveveee | wovvrereerrcne 5.2 XXX
12. Total Privately Placed Bonds
12,1 NAIC Tttt sssasssssenes | evsessessennes 5,781,558 | ............ 13,809,331 | oo TUAAT,916 | oo [ | e 30,738,805 | ..oovvrvrerierieneni2.3 | e 33,370,455 | .ovvervieieieeeni2.5 | ) 9.9 N IR 30,738,805
............................................... 2,496,000 | ovooeeeren3,036,729 | oo | e | e 5,532,729 recerienennnnD, 196,325 v XX e | i 5,632,729

675,473

12.7 TORAIS. ...

12.8 Line 12.785@ % Of COl. B....vovveereiciereieneececeeeee e

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9..........................

(@) Includes $.....36,947,007 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The lefter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includess.......... 0 current year, §$.......... 0 prior year of bonds with 5* designations and $..........0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1$.....43,256,583; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAICSS......... 0; NAIC6S.......... 0.
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 1"
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
ISSUET ObBlIGAtIONS. .......vuiveiceicieieie i
Residential Mortgage-Backed Securities...........cccovuerierieriennnnnn
Commercial Mortgage-Backed Securities...........ccooevirninnirinnnnn.
Other Loan-Backed and Structured Securities..

...125,711,773

cerennnnnn 193,774,852

....193,813,687

All Other Governments
ISSUET ODlGALIONS........cvuceeceieirriieieie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............covnerveerevenns

cerennnn 101,230,448

cnee. 101,230,448

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations...........coveeureevrireureennes
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities

...9,028,246 | ..

4.1

43
44
45

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OblIGAtIONS.........cvcvieiireiiee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities......
TO IS ...ttt aeeees

0

34,998

69,656 | .

883,986

14651622

83,986

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 IsSUer OBlGations..........ocervererrrenirririnirerinerernesesenenesinesesenesssenens | cvveeeerineens 9,768,799 | ..oovvvvven. 51,639,034 | ..cccvvvenee 71,942,040 |............ 23,729,122 | ccvvvnnvn. 74,992,554 | ............ 232,071,549 | oo 7.2 [ 125,753,778 | oo 94 | iii232,071,550 | oo
5.2 Residential Mortgage-Backed SeCUrties. ..o v | e 22,304,772 | v 1,374,818 | oo 7,695,008 |............ 36,091,118 | ..... ...47,465,716 ...173,961,658 47,465,715 |..
5.3 Commercial Mortgage-Backed SECUMIES............coieiiveirieinieiieins [ e | eeniensensenssnsenns | severssssssssnessennesns | eernmensenssnssnninns | revnmreinmesnsesnsessnsens | sevenerensresesenssennens0 | oo 000 | e | ceveeieieiinnn00 [
5.4 Other Loan-Backed and Structured Securities............ccooevererrennes e [ | e oo | oo | assessesesereQ | o000 | i, | 000 | [
............. 73,316,858 |...........31,424,130 | ..........111,083,672 | ............ v 299,715,436 537,
197,472,434 | ..o 5,253,916 | ..covvnnee. 9,592,766 |............ 490,822,347 | .o 364 [ 447225348 | ....oovvvne 333 |............459,375,187
................................................ 800,311 800,311 rereeneenennn:800,311

....112,393,380

............. 44938949 | .

..7,019,224

...95,708,172
............ 165,763,940

.81,713,278
............ 157,135,157

160,264,003

.95,708,172 |..

334783453 ...

277,407,223

13,073,451

............ 753,094,770

............ 686,073,783

. 716.147.763

Hybrid Securities

ISSUET ODlGAtIONS......e.ceuceececeirrieieiee et
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
TOHAIS. ..t

Parent, Subsidiaries and Affiliates
ISSUET ObBlIGAtIONS. .....c.vucveerceicieicie e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS. ..t




Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1"
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 IsSUEK OblIGatioNS........c.vvvevireiririirieirieiseireseeseeissesssessssessssesens | evseeesennas 74,864,423 |...........377,058,577 |............425,971,886 |............ 35,140,861 |.......... 126,775,682 |......... 1,039,811,429 [ oo 770 [ et XXX s | e XXX eoveeivee [ e 1,008,364,269
9.2 Residential Mortgage-Backed SeCUrties............ccceiriieninninniins [ e (01 I 2,304,772 | oo 1,374,818 | oo 8,534,154 |............ 36,091,118 | ..ocoevn 48,304,862 | ..covevrririieiniennn 3.8 [k XK [ )00, GO (U 48,304,861
9.3 Commercial Mortgage-Backed SeCUrities............cvuruririririnneininens [ e (1 [ (U I 34,995,840 | .covereriiieii 0 [ 60,712,332 | ............. 95,708,172 | oovvvvveeercveeceen T itk XXX [ ) 0.0 ST I 95,708,172
9.4 Other Loan-Backed and Structured Securities...........cccoueverieereires | corierieniennns 1,412,387 |........... 112,393,380 | ............. 44938949 | ............. 7,019,224 [ oo [N I 165,763,940 | .oooovvoveieeeeenn 123 | XX [ XXX v 160,264,093
9.5 TOtAIS....uvuririririciriesiere et sesnns | serereiees 76,276,810 |...........491,756,729 | ............507,281,493 | ............ 50,694,239 |.......... 223,579,132 | ......... 1,349,588,403 1,312,641,395
9.6 Line 9.5a5 2% 0f COL B.....ovuovieiieeiiciissiisssnensnenessnsnsnsnsnseees | erversssssesnsnnssneneensDel | svnrennsssnensennesrd0ud | ovnrisnisrisnieriessed 140 | corvesresrsnsnenenes 38 [, 16.6 {0 I ¢, RN IR 0,0, CORINY [N, o, 0, GO [FTORoos 97.3
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ....euveurerrececrireireirreeieieise e seessessssssessessenns | seeeeneenees 73,584,273 |............386,166,520 |............402,778,805 |............ 25,404,357 | ..covenn 40,265,210 |.............. ) 9.9 RSN S ) 9.9 U S 928,199,165 | ..vvovvvvrrreirnn 69.2 |............894,532,198 | ............ 33,666,966
10.2 Residential Mortgage-Backed SeCUNties............coevvevrienieniieniies [ eeevieieiececens | e 1,746,581 | ............... 9,216,803 |............ 20,102,248 | .......... 142,948,670 | .............. ). 9,9, SO IR ) 9.9, SO S 174,014,302 | .ocvevveeerae 13.0 oo 174,014,301 [ oo,
10.3 Commercial Mortgage-Backed SeCUNtIES. ...........ccoeivrireniieiniennins [ e [ | e 5,149,891 | oo | e 76,563,387 |.............. )9 I ) 9. G RN 81,713,278 | o, (7% I 81,713,278 | .o,
10.4 Other Loan-Backed and Structured Securities...........cccoovrrerevrerenes [eoiesiiiisissisissssissins | ovieiieines 78,136,097 | ............. 68,235,013 |............ 10,764,047 [ .o [, ), TN R ), T P 157,135,157 | oo, 117 [...........151,635,343 | ............. 5,499,814
105 TOLAIS...vuvureeiiiiesieie et ssenens | oersesenees 73,584,273 |...........466,049,198 | ............485,380,512 | ............ 56,270,652 |.......... 259,777,267 | .............. ) 0.9 U IR ) 0.9 RN R 1,341,061,902 | ..ooovvvrrrrne. 100.0 |......... 1,301,895,120 |............ 39,166,780
10.6 Line 10.5858 % OF COl. 8....vvivvoveeiiieiciciisisissi st ssissessiesesssensensees | ererssssssssssssssneas 55 [, 348 ] i, 36.2 | oo 4.2 | i 194 [, ), TN XXX rererien | o 1000 | ooienne, XXX e [ e, (7% I I 2.9
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS. ... veuverececrrireieieieieeise e ssessssssssssssensenes | seeeeeenees 69,082,865 |............365,577,621 | ...........411,787,244 | ............ 35,140,861 |.......... 126,775,678 |......... 1,008,364,268 | ......ccvvrrrrrrnnne TAT | 894,532,198 | .ovovvrrieirnn 66.7 |......... 1,008,364,268 |.............. XXX
11.2 Residential Mortgage-Backed SECUNIES. .........cvueerrereereenenerninenes [ reereereereireereensenseneennens | coververnennens 2,304,772 | oo 1,374,818 | oo 8,534,154 |............ 36,091,118 | ..cooove.. 48,304,862 | ...oooovvvrrririnnns KNG - 174,014,301 | covvveeenes 13.0 [ e 48,304,862 | .............. XXX
11.3 Commercial Mortgage-Backed SeCUNHES............cccevvverrierrierrieeiees [ ceeriesieseesieiiens [ | e, 34,995,840 | ..ocovevrrerierienins [ 60,712,332 | ............. 95,708,172 | ..o, T2 . 81,713,278 | oo, 6.1 [ o 95,708,172 | ...covvuv. XXX.........
11.4 Other Loan-Backed and Structured Securities............cocovevevevevevcves | covvvennns 1412387 |...........106,893,534 | ............. 44938949 | ............. 7019224 | ..o | e, 160,264,094 | ........c.cocooveee. 119 [, 151,635,343 | ..o 113 ]..........160,264,094 | .............. XXX.........
115 TOHAIS. ..o sesens | eeveieiens 70,495,251 |...........474,775,927 |............493,096,851 |............ 50,694,239 |.......... 223,579,128 | ......... 1,312,641,396 | ..ooovvrrinnnd 97.3 [, 1,301,895,120 | .coocvvrererrnes 97.1 [ .. 1,312,641,396 |.............. XXX.........
11.6 Line 11.5a5@ % Of COL. B.....couvveriiiieicecce e | e 54 o 36.2 [ o 376 | oo 39| LAV 1000 [.oooirenne, ) 0.0 RN R ) 9.9 RN IR ) 0.9 G SR 100.0 |.coevernnnee XXX
11.7 Line 11.5asa % of Line 9.5, Col. 6, SECtion 9.........ccoeveviienisiinnins | cvveiisiieiisiinisiinians 52 [ i, 352 | oo 36.5 | oo 38 [ i, 166 [ oo, 97.3 |, ), TN R ), TN R )0, T [ 97.3 |, XXX,
Total Privately Placed Bonds
12.1 1SSUET OblIGAtioNS.....cvvveevrereeeereereiseeseesseneessreeseeeeeeeseessessssssssssnnes | svressessensens 5,781,558 | ............ 11,480,957 | covvonee. 14,184,846 | ..o | e | e 31,447,160 | oo 23| 33,666,966 | ....ovverreririnnnns 25 [, ) 0.9 GRS IS 31,447,160
12.2 Residential Mortgage-Backed SECUMHIES............coceevrveieveieeiceiens [ e [ | e seiseins | coersnsssssssssssnees | ceserisesisesisesssenees | ceviesesessesssesesenas (0] 0.0 [ oo (U1 I 0.0 oo 9,9,%, I 0
12.3 Commercial Mortgage-Backed SECUNHES............ccevurerrieirieirieeiies [ e [ | e | coesnessesssnssnnes | ereeenisessessssesssenies | cesiesesesssesssesssenns (01 IR 0.0 [ oo (01 I 0.0 | XXX oo [ e, 0
12.4 Other Loan-Backed and Structured SECUItIES...........covvvveeeeeevenen [ eveveneveeieeeeieveneecsinis | cvviiinns 5499847 | ...ooovevevenvvveeierenens oo Lo | e 5499847 | ..ooovvvvnn, [ 5499814 | ..ccovvevn 04 ... XXXooovovoves | v 5,499,847
12.5 TOtAIS....cvevieciceice s ssenes | eereneieneeas 5,781,558 | ............. 16,980,804 | ............. 14,184,646 | ..o (O T (1 I 36,947,007 | .ooovveeveerein VA B I 39,166,780 [ ..o 2.9 | XXX oo [ e 36,947,007
12.6 Line 125252 % Of COl. B.....coocvvviiieieicirieiecescenee e | e 15.6 | coeveereeees 46.0 | oo 384 | e (U0 I 0.0 | o 1000 [, ) 0.9 CHUIN R ) 0.9 I IS ) 9.9 R P XXX orveeenn | v 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, SECtion 9.........ccoeveveieriiiisnins | cvveiisiisiisiisissiinians 04 [ i, 1.3 ] e, LI 1 P 0.0 [ i, 0.0 [, 2.7 | XXX oo | e ) .S TN R XXX e [ v, 0.0, I [T 2.7
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Annual Statement for the year 2015 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEmbEr 31 Of PHOT YEAI........cvurvrierrrernirrieieieieineiseissesssssssssessessessessssssesessssssses | consesssssssssessessassessessesesesnees 51,378,310 | .o B1,378,310 | et eiseineisneinnes | et | e
2. Cost of short-term iNVeStMENtS ACAUITEH.........c..ceiiveiiieiiieiiei ettt nsenss | 2essessssessssessssessnses s s s naesas 4,822,649 | ..o Ly T O T OO
3. ACCTUAL O GISCOUNL. ...ttt ettt bbbttt b b s seb et b et s nsebebesesssnsebebesesssnnns | sbevesssssesesesessssssesetesesassnsetesasas 216,033 | oo 216,033 | oot | ettt eaebetes | seetetetet sttt bbb n e bbb ane
4. Unrealized valuation INCTEASE (ABCTEASE).........curuuiuririuririirireiriirieisie ettt ssebens | sbtbetes e bbbt 0 | ettt ees | ettt | nebee ettt ettt ettt | Hethebet bbbt
5. Total gain (I0SS) ON QISPOSAIS........c.eviviiriiireiiriiiete ettt ettt bbbttt bbbt bbb en b s sn s s entesnts || saebsssessssesssessse s ss s s s s s s s s s saes 190 | o 190 | oot | e rnens | eeer e es
6. Deduct consideration reCeived 0N dISPOSAIS...........c.veuiuriiueiiieiiieiiieiee ettt eb sttt sse s ssesess | essessssessssessstesensesentesenteseneas 17,094,164 | oo B0 T S O S BT
7. Deduct amortization Of PIEMIUML. ..........cciriiriiiri ettt b bbbt nbebentens | bebsetebebessbe bbb bbbt 14,014 | oo T40T4 | oot | it retes | eerer ettt ettt ereaeae
8. Total foreign exchange change in book/adjusted Carmying VAIUE............ccoueurieiriciriencs e | oottt 0 | ettt eies | settee ettt | nebee et ettt | etaebet bbbt
9. Deduct current year's other-than-temporary impairment reCOgRIZEd...........cccevireerriniricessiees e | eoeesessisisissesssssssssseressnsssssssesessssnnnes 0 | oottt snnrsreres | derrereesssssrnrsesesssssnsererersrsrsrsnrereressssnsnress | arsssereresesssinsnserssessssssnsesesessssnsnsenesesessnsns | esesssesesesesssinnneseserasaeseneseserensnsereseresnas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cceceiriurirnininirnieiienns [ e 39,309,005 [ ...cvvveeiriieiriieireieneeiseeeas 39,309,005 | e 0 | o 0 | o 0
11. Deduct total NoNadmitted @MOUNTS...........ccciiiiriri e | srbsss s 0 ittt | seerer ettt enenener e | fhee e enen e er et | fhenseni s e e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiuiiiiiiiiicei s ctescisictescessiesesieneienes | oneessssesssesssssessssessssessnsessnees 39,309,005 | ... 39,309,005 | ..o 0 ] e 0 ] e 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:.............ccccoueveneee.




Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

. Book/adjusted carrying value, December 31 Of Prior YEar...........ccccvievviereeeiiieieeicesessesseens | e 23,430,520 [ oo 23,430,520 [ .ooereiieeeeeeersens

. Cost of cash eqUIVAIENES @CAUINET. ........evevrrirrireieieieeeieeisseses s essessessessessensessenns | cressessessnssnens 3,518,632,982 [ ..coovvvvrnvne. 3,518,632,982 | ....vveeeeeeeeee e

o ACCTUAI OF ISCOUNL......ocericerict st estenes | sessesines s s 7,383 | oo 7,383 | oo

. Unrealized valuation iNCrease (AECTEASE)..........ccceueuercveicieierieeisee et ssssessssessssessesensesenees | envesenesssssssssssssssesssseessesQ. [ eoveiiseise e | eviesesesesiese e sesns

. Total gain (I08S) ON AISPOSAS..........c.eueveieeieiieiciicieie sttt snns | sessssesesses s s sees (7,262) | vvverererereieeine (7,262) ] oo

. Deduct consideration received 0n diSPOSAS..........ccueururirriirenrniisenessssssesessssssssssssssssesssssnes | evesesesesnnnns 3,5638,116,044 | .................. 3,538,116,044 | .....coovvieeeeeeeeeeseiins

. Deduct amortization of PreMIUML...........cveirirrrnrsrenseeee e eeeseseseeeseessenssnssnssnes | ceneeseenesneensenesnssnssnssnesnsnensQ | sernesessessnssnsnsnsnenseseseenes | sersesessssesesseesssseesseeenees

. Total foreign exchange change in book/adjusted carrying ValUe..............cccevvericricsieseeieiees | vvvesseisesiesnsesnessseneeQ [ oo [

. Deduct current year's other-than-temporary impairment recognized...........c.cocvvvrevrennenrenines Lseesnsnsinsnneneenee0 [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccecvevvines | ovrrierierieiinnns 3947578 | oo 3947578 [ oo 0
11. Deduct total nonadmitted @MOUNES...........c..eureieeeiecerei e sses e | serssssnssns s snssnesnsensenenennes 0 ] i | e
12. Statement value at end of current period (Line 10 minus LiNe 11)......coooiiiiiiieiieiieiceieeniees | ceeieisseissenineas 3947578 | ..o 3947578 | .o, 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15



Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09



Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1
erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

0L3

1 2 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 15 16 17 19 20 21 22
Current Year's
Other-Than- Total Foreign Stated
Rate Used Current Year's Temporary Exchange Contractual
Desig- to Obtain Book/Adjusted (Amortization) / Impairment Change in Effective Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description nation Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.C.V. Rate of | Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 D5 6 |U S TREASURY. L [ 47,989,639 |..101.079 | ............ 48,265,223 47,750,000 47,974,770 (20,738) | oo [ v | e 2.375 |.....2.310 [FA....| e 428,355 | ......... 1,134,063 | 01/30/2015. | 08/15/2024.
912828 F9 6 |US TREASURY ..5,911,467 |...100.313 5,898,404 5,880,000 5,906,860 (G722 7.2 ) FFUOTOTTORRPTORN DOTTRRPTRPPTORON POPPOS 2.000 [.....1.910 [AO..cco. | ovrerrrernns 55,977 | ovvvvrreenne 81,550 | 12/01/2014.| 10/31/2021.
912828 J2 7 |US TREASURY .9,883,594 |...97.774 | ............. 9,777,400 10,000,000 9,885,521 1,927 | o [ [ s 2.000 |......2.130 10/30/2015. | 02/15/2025.
912828 KD 1 |USTREASURY 4,087,300 |...104.243 ...4,586,692 4,400,000 4,281,079 35,327 [ oo | cevernnenesssennesinns [ e 2.750 |......3.670 12/31/2009. | 02/15/2019.
912828 KQ 2 |USTREASURY ...105.547 111,082,435 ..10,500,000 ...10,341,770 43,370 | v | [ 3.125 .600 08/12/2009. | 05/15/2019.
912828 LJ 7 |USTREASURY. ..107.399 | ... 21,479,800 20,000,000 20,141,431 (36,267) 3.625 |......3.410 02/26/2010. | 08/15/2019.
912828 LY 4 |USTREASURY ...106.829 | ..ocovvveenne 7,478,030 | oocvvvrrnnee 7,000,000 6,913,697 20,356 [ coveovunrreernnnnininens | eeeereennessnennesine [ e 3375 |.....3.720 02/11/2010. | 11/15/2019.
912828 MP 2 |U S TREASURY. ..107.914 2,805,764 2,600,000 2,586,669 2,937 3.625 |......3.760 B IS 35,600 | ..ocoernend 94,250 | 03/24/2010. | 02/15/2020.
912828 NT 3 |U S TREASURY ..103.922 | oo 1,558,830 | oovvvvvven 1,500,000 | ..o 1,579,679 (16,558) | .oovvvevvecrrerrsrrriens | eseereerseeressnnenes | oo 2625 |.....1.430 08/15/2012. | 08/15/2020.
912828 PC 8 |U S TREASURY ...103.946 5,197,300 5,000,000 5,134,921 (26,071) 2.625 01/31/2014. | 11/15/2020.
912828 RC 6 |U S TREASURY. L0121 | 1,265,138 | ...ccvvne 1,250,000 | ...covvounne 1,289,512 (6,679) [ ..oovvvverrierierirenins [ e | e 2.125 |......1.530 08/14/2012. | 08/15/2021.
912828 SF 8 |U S TREASURY ...100.235 .13,030,550 13,000,000 ...12,861,022 20,494 | ooooorveeririnnens | e [ e 2,000 |......2.180 04/30/2014. | 02/15/2022.
912828 SV 3 |U S TREASURY. 1,769,277 |....98.391 ..1,721,843 1,750,000 | ...cccoeveee 1,762,928 (1,910 [ oo [ [ e 1.750 |......1.620 08/07/2012. | 05/15/2022.
912828 SX 9 |U S TREASURY ..6,022,500 |.....98.922 5,935,320 6,000,000 6,011,227 ((c72 12 ) OISO DOTTRRTTRTROY PO 1.125 |......1.080 06/06/2012. | 05/31/2019.
912828 TC 4 |U S TREASURY. .1,503,164 |.....98.383 ..1,475,745 1,500,000 ..1,501,619 (453) ......1.000 07/17/2012. | 06/30/2019.
912828 TH 3 |U S TREASURY ..97.774 2,688,785 2,750,000 2,674,264 20,355 [ covooorrierneneinnens | ceeereeneennennenin [ e 0.875 |......1.670 07/18/2013.| 07/31/2019.
912828 TJ 9 |USTREASURY 97438 | 974,380 | .ocvvrnnne 1,000,000 954,327 6,298 | ..o [ | s 1625 |.....2.370 07/19/2013. | 08/15/2022.
912828 UF 5 |U S TREASURY. ..98.141 2,944,230 3,000,000 2,974,541 4,658 | ..o [ e | s 1125 |.....1.340 03/31/2015. | 12/31/2019.
912828 UN 8 |U S TREASURY . .....99.454 ...3,978,160 4,000,000 3,852,312 18,669 | ..ovvvvrverriirennriins | v | oo 2.000 |......2.570 01/31/2014. | 02/15/2023.
912828 UV 0 |U S TREASURY ..3,913,281 |.....97.789 ...3,911,560 4,000,000 3,922,183 8,902 1125 22,500 |06/30/2015. | 03/31/2020.
912828 VB 3 |U S TREASURY WA 28,020,117 | .....97.454 28,261,660 29,000,000 28,255,388 92,304 | covoooevneriinnens | e [ s 1.750 |.....2.120 |MN...... | ..cccc.....85,529 | ..ooeoco 507,500 | 05/28/2013. | 05/15/2023.
912828 WJ 5 |U S TREASURY 1]. ..102.211 13,287,430 ..13,000,000 ....12,969,133 3,207 [ | [ e 2.500 | ......2.530 325,000 | 08/28/2014. | 05/15/2024.
0199999. U.S. Government - Issuer Obligation: XXX ...197,604,679 194,880,000 ..193,774,853 ....162,634 0 XXX XXX ,327,806 4,282,739 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36207K__WC__0 | GOVT NATL MTGE ASSN [ Lo Lo [ 38,822 |..115.091 44,870 38,987 38,835 T e 7500 |....7.530 244 09/17/1999. | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities 38,822 XXX 44,870 38,987 38,835 52 0 XXX XXX 244 XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ... ctiitiiiseeitseiseeiseseseesss s eessees ettt 8 8888884884884 E8 48848848484 E 84 E 84 E 88 E R Rt E bbbkttt snsns | enbssnisas 193,239,752 XXX e 197,649,549 194,918,987 193,813,688 ....162,686 0 XXX XXX | XXX | e 1,328,050 | ......... 4,285,663 XXX XXX
All Other Governments - Issuer Obli
007863 AF 0 |AEROPORTS DE MONTREAL ...126.653 410,356 324,000 372,497 (1,275) | oo | e [ e 5670 |.....4.570 12/11/2013. | 10/16/2037.
013062 CU 3 |ALBERTA PROV ..104.977 2,099,540 2,000,000 1,996,998 327 | e e [ s 2.850 |......2.870 01/18/2012. | 01/19/2024.
110702 CC 6 |BRITISH COLUMBIA PROV ..130.853 | ..cocvvvrienne 1,753,430 | covvvvves 1,340,000 | ..oooovenes 1,515,546 (10,545) | v | vvseereeineeresnseenes | e 5620 |......4.250 12/18/2012. | 08/17/2028.
135087 A6 1 | CANADA GOVT. ...102.296 487,952 477,000 480,234 (58) [ 1ovrvnrrerrerierinenine | v [ e 1.500 |......1.400 11/05/2015. | 06/01/2023.
135087 A8 7 |CANADA GOVT. 1,441,931 [..101.654 | ........ccc. 1,443,487 | oo 1,420,000 | ..o 1,437,545 (CR1<15) 1 UOURRURRTOR DOTIRRPRRRRN PO 1.250 |.....0.670 5,949 07/09/2015. | 03/01/2018.
135087 D2 7 | CANADA GOVT....iiiiriiiiicriinniiseniiessiisssssesssissssssssssessssssssssssssssssessssssssssssnssssssssnssssesssnsssnnns | convees | G [ wvvvervveens | eeen TFE [ i 11,206,478 |..101.215 | .......... 11,205,513 11,071,000 11,175,940 (30,510) | ovevrerrriiriiinins | e | e 1.250 |......0.640 B IS 58,009 07/30/2015. | 08/01/2017.
135087 D3 5 |CANADA GOVT .. 113424 2,594,007 2,287,000 2,580,641 (2,248) [ ..o v [ s 2.750 |......2.190 5,327 09/03/2015. | 12/01/2048.
135087 D5 0 [CANADA GOVT ...107.480 2,449,469 2,279,000 2,412,828 (2,262) | vooooevvereerriiienenns | e [ e 2250 |......1.570 11/03/2015. | 06/01/2025.
135087 D9 2 | CANADA GOVT. ..103.524 574,558 555,000 571,498 (2,781) [ o v [ s 1.500 |.....0.770 |MS......| coovvirrinne 2,783 04/13/2015. | 03/01/2020.
135087 E3 4 |CANADA GOVT ...99.711 703,960 706,000 703,442 89 [ [ [ e 0.250 |......0.520 296 12/10/2015. | 05/01/2017.
135087 E5 9 | CANADA GOVT. ...100.090 364,328 364,000 361,379 153 | e | s [ e 0.750 |......0.900 915 09/17/2015. | 09/01/2020.
135087 E7 5 |CANADA GOVT. 299.587 | oo 10,954,570 11,000,000 10,938,880 5,199 [ oo [ | e 0.250 |......0.550 4,609 11/17/2015. | 11/01/2017.
135087 WL 4 |CANADA GOVT .....99.950 810,595 811,000 1,145,280 (T1811) | i | vveereerneesesnneenes | oo 5.750 [.....2.180 [JD.coves | wovvrrrirrnnne 3,886 [ ..oooorrrenn. 23,316 | 06/10/2015. | 06/01/2029.
135087 XG 4 | CANADA GOVT. ...154.659 907,848 587,000 921,226 (11,224) | oo | v | oo 5.750 |.....1.890 | Do | v 2,867 | oo 33,753 | 04/17/2015. | 06/01/2033.
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2 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 19 21 22
Current Year's
Other-Than- Stated
Rate Used Current Year's Temporary Contractual
to Obtain Book/Adjusted (Amortization) / Impairment Admitted Amount Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized Due & Accrued Acquired Date
135087 XW 9 | CANADA GOVT. .642,884 |...149.198 623,648 418,000 637,176 (5,708) 04/16/2015. | 06/01/2037.
135087 ZJ 6 | CANADA GOVT. ...112.603 497,705 442,000 461,508 (3,336) 08/28/2013. | 06/01/2021.
135087 ZS 6 | CANADA GOVT. ...129.700 3,705,529 2,857,000 3,556,423 (4,296) 12/15/2015. | 12/01/2045.
135087 ZU 1 | CANADA GOVT. ...110.620 211,284 191,000 209,423 (1,874) 04/22/2015. | 06/01/2022.
135087 ZV 9 | CANADA GOVT. ..101.193 47,561 47,000 47,528 (87) 10/20/2015. | 03/01/2017.
563469 FJ 9 |MANITOBA PROV CDA ..103.471 | .. ..1,034,717 | .. 1,000,000 999,987 88 .3,558 11/29/2006. | 12/06/2016.
614852 PH 8 |[MONTREAL QUE ..101.577 3,755,302 3,697,000 3,719,868 (275) 37,071 10/22/2015. | 09/01/2025.
642866 FY 8 |NEW BRUNSWICK PROV CDA ...104.455 1,000,000 999,476 436 18,793 02/13/2007. | 02/21/2017.
651333 FT 8 |PROVINCE OF NEWFOUNDLAND, ..4,560,380 |..... 96.421 | ... ..4,423795 | .. 4,588,000 | ....cooonec 4,560,425 45 31,525 07/21/2015. | 10/17/2046.
683234 YB 8 | ONTARIO PROV CDA ..2,484,275 |...100.199 2,504,975 2,500,000 2,499,902 1,926 01/10/2006. | 01/19/2016.
68323A CX 0 |ONTARIO PROV ..8,274,673 |...102.156 8,295,067 8,120,000 8,268,259 (6,414) 07/09/2015. | 06/02/2025.
68323A CY 8 |ONTARIO PROV. ...18,007,762 |..... 93.942 | ..oooonee 18,113,896 | ............ 19,282,000 | ....ooc..... 18,015,637 7,876 09/09/2015. | 12/02/2046.
748142 ER 0 |PROVINCE OF QUEBEC ...12,469,970 |...104.806 | ............ 12,563,095 | ........... 11,987,000 | ............ 12,467,564 (3,715) 35,535 07/30/2015. | 12/01/2045.
74814Z EV__ 1 |PROV OF QUEBEC 6,178,905 |...103.232 6,199,082 6,005,000 6,174,317 (4,588) 55,348 09/10/2015. | 09/01/2025.
0699999. All Other Governments - Issuer Obligation: 99,355,130 XXX ... 99,779,821 ..97,355,000 99,231,427 (91,034) 0 459,040 XXX XXX
1099999. Total - All Other Government; 99,355,130 XXX 99,779,821 ..97,355,000 ...99,231,427 (91,034) 0 .459,040 XXX XXX
U.S. States, Territories & F ions (Direct and d) - Issuer Obli
13062N A7 2 |CALIFORNIA ST. ...105.891 211,782 200,000 203,347 (2,955) 5,000 03/05/2009. | 02/01/2017.
13063A 4L 5 |CALIFORNIA ST ...114.595 572,975 500,000 505,952 (962) 6,875 03/25/2009. | 04/01/2021.
13063A E8 3 |CALIFORNIA ST ...105.112 262,780 250,000 252,896 (2,381) 02/25/2009. | 03/01/2017.
37358M CW 9 |GEORGIA ST RD & TWY AUTH REV ..112.326 561,630 500,000 551,792 (15,812) 09/07/2011.| 03/01/2019.
574193 KJ 6 |MARYLAND ST . 118.008 | ... 1,180,080 | .............. 1,000,000 | ............ 1,166,937 (34,960) 07/28/2014.| 08/01/2020.
57582N 7S 8 | MASSACHUSETTS ST ..102.717 277,336 270,000 296,696 (2,009) 01/23/2008. | 08/01/2026.
880443 BS 4 |TENNESSEE ST ENERGY. . 119698 | e 1,196,980 | .coovooonve 1,000,000 | .....oove.. 1,181,177 (3,023) 10/08/2015. | 09/01/2026.
882723 MU 0 [ TEXAS ST..ooiiiiiiciiiesiissiiicsiisssiisseisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssonsssnns | connee | oo [ evvenennens | coee TFE [ i, 2,479,148 |...117.076 2,429,327 2,075,000 2,386,073 (62,368) | ..o | e [ 0000:5.000 [ 1700 [AO..cc. | o 25,938 06/20/2014. | 10/01/2020.
93974C  QC 7 [WASHINGTON ST.....ouuuiiueiiieriiisisiessisssssiessssssssss s sssssessssssssssssssssssesssssssssssssssssssssssssssssssssnes | sessees | oo |eeosensesnes | voneee TPE | wonssieesiinnns 557,510 |[...115.439 577,195 500,000 534,817 (4,198) | ..ovvvevciinininsiiiinns [cevssrinssiiisssinsenees | 20.5.000 | ......3.860 | FA....... 10,417 01/15/2010. | 02/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 7,365,619 XXX 7,270,085 6,295,000 7,079,687 [ ..o | i (128,668) 0 |0 | XXX | XXX [ XXX | s 111,709 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 7,365,619 XXX 7,270,085 6,295,000 7,079,687 |...coovevveree0 | (128,668) 0 [ 0 XXX [ XXX | XXX | 111,709 XXX XXX
U.S. Political of States, Territories & F (Direct and - Issuer Obli
017343 DH 4 |ALLEGHENY CNTY PA PORT AUTH 104788 | ... 1,047,880 | ...ccooouce. 1,000,000 | ............ 1,019,285 (15,967) | ..o | evriisniisnsiiseiens | 5,000 | ......3.300 [MS...... 16,667 02/16/2011.| 03/01/2017.
03588E H5 5 |ANNE ARUNDEL CNTY MD. ...105.104 1,000,000 (12,884) 03/11/2008. | 03/01/2017.
166393 3N 6 | CHESTERFIELD CNTY VA ...108.317 1,325,000 (53,285) 06/19/2014.| 01/01/2018.
343136 3Q 8 |FLORIDA STATE TURNPIKE AUTH ...120.528 1,000,000 (13,509) 01/15/2014.| 07/01/2024.
537292 GT 5 |LITTLE MIAMI OHIO LOC SCH ..104.351 | .. . 1,000,000 | .... . (5,585) 03/19/2008. | 12/01/2028.
586158 MN 4 |MEMPHIS TENN ELEC SYS REV. .. 104.095 | ... 1,561,425 | .............. 1,500,000 | ............ 1,534,998 (37,330) | v | evrrisnriesniiienniinns [ 0000:5.000 [ 11002410 (Dl [ o 6,250 02/08/2011. | 12/01/2016.
592112 JS 6 |METROPOLITAN GOVT NASHVILLLE 221497 | 1,214,970 | .oovrer. 1,000,000 | ...ooonee 1,142,033 (19,803) | vveverrrverirnvrinnnns | evvrvenerersssrisererens | 00000:5.000 [0 2.610 [ Jdoveceee 25,000 11/25/2013. | 07/01/2022.
613340 2H 0 |[MONTGOMERY CNTY MD ..120.239 420,837 350,000 401,917 (8,235) | ..o [ [ 2005000 | 10002.270 | MNLc | e 2,917 01/08/2014. | 11/01/2021.
64966 D6 0 |[NEWYORKNY. ...118.049 1,000,000 .1,117,046 (20,554) | ovvvvvvrnserriinsnnrinns | cvnsenreissensinsssnnes | 0000005.000 [ 1002600 |AO.wuuue [ vovvvrviennne 12,500 11/26/2013. | 04/01/2021.
64966 N4 4 |NEW YORKNY. ...120.944 . 1,000,000 | .... LA180,821 | | e (22,826) | ..o | e | .5.000 ......2.320 [FA....... 20,833 05/25/2012. | 08/01/2022.
64966L KP 5 |[NEWYORKNY 2122783 | 1,227,830 | e 1,000,000 | ............ 1,135,770 (12,514) | ccovvocvvrinnciinnis | e | 225,000 | ......3.270 [MS...... 03/13/2014. | 03/01/2025.
968661 GY 8 |WILL CNTY ILL FST PRESV D .. 114.124 713,275 625,000 701,774 (18,577) | oo | v | 05.000 ......1.770 [JD....... 02/15/2012. | 12/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX s 13311177 [ oo 11,800,000 | ............ 12,883,986 (241,069) 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX [ s 13311177 | oo, 11,800,000 | ............ 12,883,986 (241,069) 0 XXX XXX
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3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When [ Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Special Revenue & Special A Obli and allN 1 Obli of Ag and Authorities of and Their U.S. Political Subd - Issuer Obligations
010609 AN 5 [ALABAMA ST PUB SCH & COLL......cuvirmivirrirmriinerisseinesissssssessssssssessssssssesssssssssesssesesssessssssssses. | soseees LS | 1,114,150 | ..cooveeneee. 1,000,000 | ...covonecne 1,109,759 (744 ) SR DU DR 5.000 |......1.260 07/02/2014.| 01/01/2019.
040507  KJ 3 [ARIZONA HEALTH FACS AUTH......coooiiiiiiniiicriissiissssisssisssssssssissssssssssssssssssssssssssssssssssssssnss | coseees ...108.540 379,890 350,000 354,356 (2,034) 5.250 |......4.590 08/21/2008. | 01/01/2018.
04109F BA 5 |ARKANSAS ST DEV FIN AUTH HOSP REVENUE............omiirrivieriinmesisinsessissssssssssessesssssssssssessesss | coseees LTATE | 1,171,760 | ..ocveeneee. 1,000,000 | ....coouece. 1,134,971 (12,109) | vveveverenrirneiiinnns | e | o 5.000 |......3.270 12/17/2014. | 02/01/2025.
041826 M8 8 [ARLINGTON TEXINDPT SCH D.....ccooouuriiiriiiriiriicie s ssssnesssanns | coneees ...108.681 2,173,620 2,000,000 2,171,997 (79,908) | ..vvvovverieireriianis | v [ e ....0.890 06/27/2014. | 02/15/2018.
047870 KB 5 |ATLANTA GA WTR & WASTE WT ..118.278 413,973 350,000 348,993 116 06/17/2009. | 11/01/2022.
052414 LN 7 [AUSTIN TEX ELEC UTIL SYS....iiiiieereireeisereieeessesessseesssessssseesssesssssesssesssssssssessssesssssessssessssnessssssses | soseees 115,722 405,027 350,000 370,799 (2,582) 06/11/2010. | 11/15/2022.
106293 AE 3 | BREA CALIF REDEV AGY SUCKC.......cooiiriiriiieiiesiiseiiesiissis s sssssssssssssssssssessssnnss | coseees ..109.945 | ... 1,319,340 | ..ccovveaeee 1,200,000 | .............. 1,306,029 (39,961) 11/15/2013. | 08/01/2018.
115065 WG 5 |BROWARD CNTY FLA SCH BRD........cooiiiiriiiriiseiisieesssisesisesssse s sssssessssssssssssssssssssssssssssseesss | cossees ...115.270 2,305,400 2,000,000 2,196,355 (40,542) | vvvvvrnvcrrirsnnnini | vvsnerrinssenriinsenne | 00000:5.000 [ 100002670 | I | vvvreerrnn50,000 | oo 100,000 | 10/18/2013. | 07/01/2020.
13033L  AK 3 | CALIFORNIA HEALTH FACS Fl.......ooiiiiiiiicicnississississssssssssssssssssss s ssssssssssssnnses | coneees ...102.237 255,593 250,000 250,597 (1,155) ....12,500 | 05/14/2009. | 07/01/2016.
13066Y QH 5 |CALIFORNIA ST DEPT WTR RE ...105.816 2,116,320 2,000,000 2,053,453 (38,771) ..100,000 | 02/07/2011. | 05/01/2017.
13067 MY 4 | CA ST ECON RECOVERY......oourieueriumreieeesesesssesssesesssesssssessesssssssssesssssssssessssssssssesssssessssessssesssns | soveees ...110.100 429,390 390,000 395,392 (1,767) 02/10/2015. | 07/01/2018.
130670  MZ 1 |CA ST ECON RECOVERY ...t | essies ...110.100 121,110 110,000 111,521 (498) [ ..oooverriinrieriins [ | 20005.000 | 10004400 [ o] v 2,750 | i 02/10/2015.| 07/01/2018.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD........couuuiiermriimrimreinesisesssssessssssssesssesssssesssessssssssssssesssesesssnesssssssses. | sossees ..120.124 600,620 500,000 520,323 (2,521) 10/14/2011. | 10/01/2022.
130685 U4 0 | CALIFORNIA ST PUB WKS BRD.........cooiiiiiiiiiiiiiiissiiissiisssisssssissssssssssssssssssssssssssssssssssasssssssssses. | cosvees ...104.073 208,146 200,000 204,044 (4,300) 11/02/2011. | 12/01/2016.
13068L GE 9 | CALIFORNIA ST PUB WKS BRD ...120.086 300,215 250,000 278,690 (2,525) 06/06/2013. | 06/01/2025.
13068L  LC 7 | CALIFORNIA ST PUB WKS BRD.........oooiriiiiiiiinriissiiisrissssssssssssssissssssssssssssssssssssssssssssssssssssas. | coneees .. 107.658 | ... 1,076,580 | .............. 1,000,000 | .............. 1,071,896 (38,655) 11/15/2013. | 11/01/2017.
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD........cooiiiiimiiiiriiisiiissiiiessisssissssissessssssssesssssssssssssssssssssssssssssssias. | coseees ..123.202 616,010 500,000 569,804 (5,976) 04/11/2014.| 10/01/2025.
130795 E2 9 | CALIFORNIA STATEWIDE CMNT.....cvourieuieimrriemeeisesesseessessssesssesesssessssessssessssesesssessssessssnessssesessnns | sossees L 112.280 | e 4,378,920 3,900,000 3,972,476 (20,333) 12/16/2010. | 04/01/2019.
167593 ML 3 |CHICAGO ILL O HARE INTL A....coicceiesiseii s ssssssssans | ceseees ...116.942 2,338,840 2,000,000 2,127,180 (15,489) 10/23/2013. | 01/01/2023.
167615 TX 1 |CHICAGO IL PARK DISTRICT .. 111.942 ...1,567,188 1,400,000 ..1,620,058 (18,451) 10/10/2014. | 01/01/2026.
167727 WJ 1 {CHICAGO ILLWST oo | aneees ..114.633 773,773 675,000 754,763 (1,514) 10/15/2015. | 01/01/2025.
176553  HB 4 |CITIZENS PROPERTY INSURANCE CORP FL.......comiirrirmmrriimmeriismesssssisessssssesssssssessesssssssssssessess | coveees ...120.959 3,628,770 3,000,000 3,417,408 (21,822) 05/21/2015. | 06/01/2025.
185328  HT 1 | CLEARWATER FLAWTR & SWR.......ciiiriirriierirereisesssssssssessssssssesssesssssssssssssssssssssssssssssssssnssses. | soveees ..107.726 215,452 200,000 205,363 (2,659) 05/15/2009. | 12/01/2017.
186406 GS 7 |CLEVELAND OH ST UNIV oo ssssssins | eeeies LA18.956 | 1,189,560 | .............. 1,000,000 | .............. 1,140,825 (19,919) 08/08/2012. | 06/01/2022.
196632 PA 5 | COLORADO SPRINGS COLO UTILITY ...ouivirrirmiririiisrieesiessissessiessiessssssssssssssessssssssssssssssssssnss. | oeveees 119549 | 1,195,490 | ..coovvvneee. 1,000,000 | ...covonece. 1,143,960 (22,602) | vvvvvvinniinnniinnns | [ 005,000 [1..0.2.360 [ MN..ooo | o 6,389 [ oo 50,000 | 10/28/2013. | 11/15/2021.
20774U 5L 5 |CONNECTICUT ST HEALTH & E.....ooooiieciscises s ssssssssans | svseene ..116.527 582,635 500,000 514,799 (2,924) 12,500 25,000 | 12/16/2010. | 07/01/2020.
207758  RQ 8 [CONNECTICUT ST SPL TAX OB......oouurvevrmuirresmmesessimessesssssssssssessesssssssssssssssessasssssssssssssssssssssssnsnss | soseres ..113.812 2,651,820 2,330,000 2,611,696 (72,225) 10/31/2013. | 10/01/2019.
240523 XY 1 [DEKALB CNTY GAWTR & SEW......oiiiiiirirceereicciscii s | coneees 16,148 | 1,457,657 | ..ccooveeee. 1,255,000 | .............. 1,403,564 (29,234) 12/04/2013. | 10/01/2020.
29270C C8 6 |ENERGY NORTHWEST WASH ELEC..........ccccooiiiiniiiiniiinciisciscsissiisssiisssisssssssssssssssssssssssnnises. | cviions ...102.293 700,707 685,000 706,336 (2,343) | ..o [ [ 2005000 | 1004500 | I | i 17,125 | o 34,250 | 05/28/2014. | 07/01/2023.
29270C P74 |ENERGY NW WA ELEC REVENUE  ......coiiiuriirrieriine st sssesisse s ssse s sssessssssssenssenens | svsiene ...123.985 2,845,456 2,295,000 2,797,877 (8,173) 22,313 09/30/2015. | 07/01/2026.
341507  E7 2 [FLORIDA ST BRD ED LOTTERY.......coooiiiiriiriisiiiesiisssiieses e ssssssssssssssssssssssssssseans. | coseees ...112.986 564,930 500,000 529,570 (7,862) 12,500 25,000 | 12/02/2010. | 07/01/2019.
343136 2U 0 [FLORIDA ST TPK AUTH TPK Ru..cociiuriiuiiiiriiisiiesissesisesiss i siss s ssss s ssssesenes | coesees 119645 | s 1,196,450 | ....coooucee. 1,000,000 | ... 1,126,802 (11,120) 25,000 50,000 |06/28/2013. | 07/01/2025.
349515 PM 2 [FORT WORTH TEX WTR & SWR........oooiiiriiirinisiscississssssssssissssssssssssssssssssssssssssnseas. | coneees ...117.836 2,356,720 2,000,000 2,237,123 (42,856) B [ 37,778 | e 100,000 |09/07/2011. | 02/15/2021.
373295 KP 8 | GEORGIA MUN GAS AUTH GAS........cooiiriiiriieiiiesiisssiaesisssssssesesssssssse s sssssssssssssssssessssnsss | cossees 105441 | L 1,687,056 | .............. 1,600,000 | .............. 1,686,464 (48,822) | ..o | evriineriesniiecniins [ 4,000 [ ......0.880 [AO...... | oovivecnians 16,000 | ....cccoeennd 64,000 |06/25/2014. | 10/01/2017.
419794 YC 0 [HAWAII ST ARPTS SYS REV  ...ooiiiiiiiiriierirsiesisessssesisessssss st sssssssssssssesssssssssesssssesss | soseees ...109.254 546,270 500,000 507,715 (2,862) 03/25/2010. | 07/01/2018.
45188R  EL 9 [ILLINOIS DEV FIN AUTH REV .....cciiiiiiiiiiiniiisciissiisssissiisssissssssssssssssssssssssssssssssssssssssssnssns | seoees ..110.172 220,344 200,000 207,645 (2,363) 01/04/2008. | 01/01/2019.
45203H A2 8 |ILLINOIS FIN AUTH REV.....iiiiiriiriirierireiiiesiiss s ssssss s sssssessssssssssssesssssssssssssisnss | sesees ..123.179 2,463,580 2,000,000 2,371,781 (37,309) 08/06/2014. | 10/01/2024.
452227 DJ 7 [ILLINOIS ST SALES TAX REV......ciiiiiiiiiiiiniiissiisssiisssisssessssssssssssssssssssssssssssssssssssssssssssssssssssanses | coseees ...102.108 255,270 250,000 252,063 (4,429) ...556 06/16/2010. | 06/15/2016.
455059  AC 9 [INDIANA ST FIN AUTH ENVIR ..ottt | ceeeees ...100.000 3,365,000 3,365,000 3,365,000 | ..coooriiieriieriiins | e (123,381) | e | evrrineniiesnrincnnins [ o900 [ 11200 [ e | i 82,443 11/12/2013. | 01/01/2016.
455060  TE 5 [INDIANA ST FINAUTH REV.......ooiiiiiiiiririiscsscisssssssssssssssssssssssssssss s sssssesssssnses | sesees ..122.810 ...1,5610,563 1,230,000 (11,487) B [ 25,625 | ..oooon. 11,958 | 05/08/2015. | 02/01/2026.
46603A EB 3 |IVY TECH CMNTY COLLEGE IN........osiiiiiiiiiiiiniiinciiessiissiisiississsssssssssssssssssssssssssssssssssnes | cvseons ...106.250 ...1,062,500 | .. 1,000,000 | .... N (39,744) 25,000 50,000 | 10/30/2013.| 07/01/2017.
46613P  2E 5 [JEAFLAWTR & SWR SYS REV....iiiiiriieriiesiieseiesiiessises s sssesssssssssssssssssssessssssssssssinns | soveone 123694 | oo 1,830,671 | .ovverens 1,480,000 | ..o 1,740,868 (26,074) | covovvnciiinrinens | [ 208,000 [1...2.720 [AO..... | v 18,500 | oovvvevnnas 74,000 | 06/26/2014. | 10/01/2024.
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485429 CV 4 |KANSAS ST DEV FIN AUTH RE ...115.341 1,000,000 (21,338) 16,667 50,000 |08/16/2011. | 03/01/2021.
49474F  JX 9 |KING CNTY WASH ...125.160 1,000,000 (19,158) | vvevnvvrerrirecrinnnns | cvvrvineriresnrirnerinns | 00000:8.000 [ 1100.2.230 [ e | rvvireerenn25,000 | cooecennee. 01/13/2015. | 07/01/2025.
544435 2E 9 |LOS ANGELES CALIF DEPT AR ...118.729 1,380,000 (10,856) 11/06/2013. | 05/15/2025.
544495 WZ 3 |LOS ANGELES CALIF DEPT WT ...116.766 | ... . 1,000,000 . (25,782) | ovvvvvvreverriinsnnrinns | venenresinsenresensenes | 0000028.000 [ 11002120 | Jdoveiiec | e 25,000 [ oo 06/28/2013. | 07/01/2020.
544552 UV 2 |LOS ANGELES CA ...114.853 172,280 150,000 154,786 (608) 06/26/2009. | 08/01/2022.
546398 B5 6 |LOUISIANA PUB FACS AUTHR ...108.364 222,146 205,000 205,000 07/31/2009. | 07/01/2018.
54714C AJ 6 |LOVE FIELD TX ARPT MODERNIZATON L9774 1,197,740 | .oovvenneee. 1,000,000 | ...covonecn. 1,142,152 (4,048) 07/24/2015. | 11/01/2026.
57563R  JJ 9 [MASSACHUSETTS EDL FING AU ...113.248 2,802,888 2,475,000 2,617,496 (18,769) 10/30/2013. | 07/01/2022.
592041 QP 5 |MET GOVT NASHVILLE & DAVIDSON CNTY TENN ...110.850 277,125 250,000 263,330 (4,587) 04/15/2010. | 10/01/2018.
592112 GE 0 [METROPOLITAN GOVT NASHVIL ...116.432 ...1,746,480 1,500,000 (46,095) 06/25/2014. | 07/01/2020.
59250N X5 7 [METROPOLITAN TRANSN AUTH ...121.607 | ... ..1,216,070 | .. 1,000,000 . (10,805) 6,389 50,000 |08/07/2013.| 11/15/2024.
59259Y EV 7 |METROPOLITAN TRANSN AUTH ...103.934 519,670 500,000 509,794 (10,958) 3,194 25,000 | 12/02/2010. | 11/15/2016.
59259Y M9 7 [METROPOLITAN TRANSN AUTH ..103.934 | oo 1,039,340 | ccovvvvvs 1,000,000 | ..ooooveees 1,036,961 (42,092) 6,389 50,000 | 10/31/2013.| 11/15/2016.
59333P  ZK 7 |MIAMI-DADE CNTY FLA AVIAT. ...110.261 551,305 500,000 518,977 (6,462) 6,250 25,000 | 12/01/2010.| 10/01/2018.
59334D EL 4 |MIAMI-DADE CNTY FLA WTR & SEWER ...114.706 378,530 330,000 340,961 (2,642) | ..o | eevenenriisnesriiinens | 005.250 [ 10004280 |AO.coee [ v 4,331 | oo 17,325 | 07/11/2008. | 10/01/2019.
59335K AG 2 |MIAMI-DADE CNTY FLA SEAPO ...118.692 1,477,715 1,245,000 .1,321,290 (8,222) 09/11/2013.| 10/01/2023.
59447P  5) 6 |MICHIGAN FIN AUTH RE ...118.002 | ... ..1,262,621 | .. 1,070,000 ..1,241,408 (15,532) 12/11/2014. | 06/01/2025.
59447P LY 5 |MICHIGAN ST FIN AUTH REVENUE ...108.347 541,735 500,000 530,562 (8,355) 05/10/2012. | 06/01/2019.
59447P  NH 0 |MICHIGAN FIN AUTH REV. ..108.067 | ..ooooevrennee 1,080,670 | ...ccvvvuee. 1,000,000 | ...covonecn. 1,121,728 (18,397) 03/22/2013.| 01/01/2022.
594477 FN 8 |MICHIGAN ST FIN AUTH REVENUE 115908 | oo 1,506,804 | ....oooonve 1,300,000 | ..oooovens 1,502,874 (1,564) 12/03/2015. | 07/01/2021.
59465H KD 7 [MICHIGAN ST HOSP FIN AUTH ...104.957 209,914 200,000 200,704 (730) 10/29/2008. | 12/01/2016.
59465H KE 5 [MICHIGAN ST HOSP FIN AUTH ...109.561 2,739,025 2,500,000 2,724,159 | ..o [ e (114,857) 11/08/2013. | 12/01/2017.
606092 HU 1 [MISSOURI JT MUN ELEC 2121499 | e 1,214,990 | ccovvvvns 1,000,000 | ..ooooveee 1,184,647 (12,103) 03/13/2015. | 06/01/2025.
60636M DL 8 [MISSOURI ST REGL CONVENTION ..118.220 886,650 750,000 835,266 (13,820) 08/12/2013. | 08/15/2021.
60636S EF 7 |MISSOURI ST DEV FIN ...118.164 691,259 585,000 674,440 (7,062) 05/01/2015. | 06/01/2023.
626207 VM 3 |MUNICIPAL ELEC AUTH GA. 112025 | s 1,366,705 | ...ccvvvuee. 1,220,000 | ..covorecnn 1,318,868 (31,515) 01/31/2012.| 01/01/2019.
64577B KT 0 |NEW JERSEY ECONOMIC DEV AUTH ...110.117 809,360 735,000 763,031 (751) . 08/26/2015. | 06/15/2026.
64579F 5C 3 |NEW JERSEY HEALTH CARE FA .. 119.668 | ...ocvvvennne 1,495,850 | .oovovvnns 1,250,000 | ..oooovevs 1,357,516 (10,530) | .ovvvvvrvrerrirmvenrinns | vvserrerrssesrennneenes | 0000008.000 [ 100.3.800 | Jdicevoc | vovrerviinnns 31,250 | ovvvcrrennns 62,500 | 11/20/2013.| 07/01/2024.
645918 T9 4 [NEW JERSEY ECONOMIC DEV AUTH ...108.345 866,760 800,000 825,620 (700) 13,333 20,000 |08/18/2015.| 03/01/2026.
646135 K4 4 [NEW JERSEY ST TRANSN TRF. 104142 | e 1,041,420 | covvooenne 1,000,000 | ..o 1,026,901 (27,450) 2,444 55,000 | 12/06/2010. | 12/15/2016.
647207 AP 4 |NEW MEXICO MUN ENERGY ACQ 00099.180 | i 991,800 | .cvvvurrenne 1,000,000 | ...covonecn. 1,000,000 B [P 4,028 | ...oooovrnen. 9,366 |07/24/2014. | 11/01/2039.
649674 JD 1 [NEWYORKNY CITY HEALTH ...108.433 108,433 100,000 104,414 (1,991) 1,889 5,000 | 10/20/2010. | 02/15/2018.
64971Q 5U 3 |NEW YORKN Y CITY TRANSIT. ...120.203 601,015 500,000 558,430 (3,653) | vovvvvrrerrnnerrirnenins | wernnerresrssessinnnees | 20005.000 [ 10003.800 | MNLcooos [ v 4167 | v 25,000 |06/13/2013. | 05/01/2028.
64990E Y6 8 |NY DORMITORY AU 2123215 | e 1,232,150 | covvveos 1,000,000 | ... 1,195,051 (6,579) 14,722 09/02/2015. | 03/15/2024.
650010 AD 3 [NEW YORK ST TWY AUTH GEN 2112350 | e 1,685,250 | covoovenecs 1,500,000 | ..oooovees 1,634,275 (38,396) | .ouvvvvrrerrerrnnrinns | vvverreirnnenrinnennes | 0000008000 [10002.200 | oo | v 37,500 | .oovverreerne 75,000 | 12/12/2013.| 05/01/2019.
658196 N9 7 [NORTH CAROLINA EASTN MUN ...100.000 250,000 250,000 250,000 (1,160) 6,250 07/18/2008. | 01/01/2016.
665245 XM 3 [NORTHERN ILL UNIV REVS ...109.789 565,413 515,000 525,065 (2,825) 12/15/2010. | 04/01/2019.
665444 JD 8 [NORTHERN MUN PWR AGY MINN L3915 | 1,139,150 | ..coovvvuees 1,000,000 | ..covonecn. 1,028,426 (6,395) . 12/16/2010. | 01/01/2020.
67756D CD 6 |OHIO ST HIGHER EDL FAC CO ..121.535 2,430,700 2,000,000 2,275,448 (30,359) 8,333 11/01/2013. | 12/01/2023.
679111 US 1 | OKLAHOMA TRANSN AUTH OK F. ..108.150 | .eovvvrrrinnne 1,081,500 | covoovenecs 1,000,000 | ...ooovecs 1,059,320 (28,803) 25,000 10/05/2011. | 01/01/2018.
68607V D7 7 [OREGON ST DEPT ADMINISTRA 15574 | e 1,155,740 | coovvovvnnn 1,000,000 | ....coveveees 1,147,119 (33,353) 12,500 04/04/2013. | 04/01/2020.
686543 TL 3 |ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH ...109.721 658,326 600,000 655,205 (21,605) 15,000 11/16/2012. | 07/01/2018.
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717823 L8 9 |PHILADELPHIA PA GAS WKS R ..2,351,100 |...102.500 2,178,125 2,125,000 2,168,555 (86,300) 11/08/2013. | 07/01/2016.
721876  QH 6 |PIMA CNTY ARIZ SWR REV. ...116.051 870,383 750,000 788,489 (7,714) 06/03/2010. | 07/01/2020.
725304 SA 8 |PITTSBURGH PAWTR & SWR ...118.505 2,962,625 2,500,000 2,758,567 (41,275) 12/12/2013. | 09/01/2021.
725304 SB 6 |PITTSBURGH PA WTR & SWR L 119.206 | e 4,058,964 3,405,000 3,748,562 (45,374) . 3. 12/12/2013. | 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT REVENUE . ...124.666 ...1,246,660 1,000,000 .1,219,571 (15,399) | vvvovvirieniinnis | e | o 5.000 2400 [ | 25,000 03/06/2015. | 07/01/2025.
735389 WC 8 |PORT OF EATTLE WA REVENUE ..1,148,100 |...119.849 ,198,490 1,000,000 .1,141,978 (6,122) 12,500 07/22/2015. | 04/01/2024.
736754 MK 5 |PORTLAND ORE WTR SYS REV. .1,524,732 |...122.570 | ... ..1,470,840 | .. 1,200,000 | .... .1,448,212 (29,208) . . 15,000 60,000 |04/24/2013.| 10/01/2023.
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE L9770 | 2,006,148 | ....cccooeuce. 1,675,000 | .............. 1,937,501 (11,981) | coovveciinniienis | e | 5.000 3.000 [JJ........ 41,875 07/07/2015. | 01/01/2025.
75076P  AF 2 |RAILSPLITTER TOB SETTLEME ...105.343 526,715 500,000 502,165 (1,448) | oo | e [ e 5.000 4.680 |JD....... 2,083 25,000 | 12/01/2010. | 06/01/2017.
75076P AG 0 |RAILSPLITTER TOB SETTLEME ...108.341 2,166,820 2,000,000 2,009,003 (3/435) [ oo [ e [ e 5.000 4.800 [JD....... | v 8,333 [ oo 100,000 | 12/16/2010. | 06/01/2018.
783186 QK 8 [RUTGERS ST UNIVNJ ...122.100 1,221,000 1,000,000 .1,134,924 (16,263) . . 8,333 50,000 |06/14/2013. | 05/01/2023.
794665 FX 2 |SALES TAX ASSET RECE 114430 | ... ..1,430,375 | .. 1,250,000 | .... .1,423,413 (C77512) ORI ISR DR 5.000 1.240 |AO...... 13,194 62,500 | 09/24/2014. | 10/15/2019.
796253 3M 2 | SAN ANTONIO TEX ELEC 15,057 | s 1,150,570 | ..cccovuueee 1,000,000 | .........c.... 1,141,490 (33,436) 09/24/2014. | 02/01/2020.
796253 U4 2 |SAN ANTONIO TEX ELEC & GA ...104.767 523,835 500,000 515,337 (13,854) 12/06/2010. | 02/01/2017.
796253 Z9 6 |SANANTONIO TEX ELEC & GA ..119.130 893,475 750,000 872,081 (11,566) 06/03/2013. | 02/01/2025.
837123 FP 8 |SOUTH CAROLINA ST PORTS A ...109.124 900,273 825,000 859,399 (13,002) 11/30/2010. | 07/01/2018.
88880P CA 0 |TOBACCO SETTLEMENT FING C 119520 | s 1,195,200 | .............. 1,000,000 | .............. 1,091,214 (10,636) 07/03/2013. | 05/15/2023.
88880T NP 7 |[TOBACCO SETTLEMENT FING C. ..101.989 | ..ooooovva 1,019,890 | ..ccovvuneee. 1,000,000 | ........cc.... 1,058,316 (11,990) 12/05/2013. | 06/01/2020.
89602N  2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH ....98.749 839,367 850,000 850,000 01/21/2015. | 01/01/2033.
89602N WL 4 | TRIBOROUGH BRDG & TUNL AU L1809 | 1,118,090 | ...ccoooueee. 1,000,000 | .............. 1,082,952 (26,499) 10/05/2011. | 01/01/2019.
91412G VU 6 |UNIVERSITY CALIF REV ...125.332 939,990 750,000 902,834 (9,646) 03/13/2015. | 05/15/2026.
914720 RL 3 [UNIVERSITY NC SYSPOOLR L110.290 | 1,102,900 | .............. 1,000,000 | .............. 1,027,096 (9,157) 03/14/2008. | 10/01/2018.
938429  J3 2 |WASHINGTON CNTY ORE SCH D. 124897 | 1,292,684 | .............. 1,035,000 | .........c.... 1,239,764 (21,597) . . 07/23/2014. | 06/15/2024.
93978H FG 5 |WASHINGTON ST HLTH CARE FACS AUTH 113517 851,378 750,000 840,987 (PRTKK ] ISR ISR P 5.000 1.650 |AO...... . ...37,500 | 06/23/2014. | 10/01/2019.
944514  LL 0 |WAYNE CNTY MICH ARPT AUTH ...110.267 2,205,340 2,000,000 2,024,282 (7,620) [ oo | e [ e 5.000 4.550 [JD..ccco. | covvieeenn8,333 | i 100,000 | 12/17/2010. | 12/01/2018.
944514 LV 8 |WAYNE CNTY MICH ARPT AUTH ...103.441 517,205 500,000 504,181 (4,392) [ oo | e [ e 5.000 4.060 [JD....... 25,000 | 12/09/2010. | 12/01/2016.
958697 JJ 4 |WESTERN MINN MUN PWR AGY 2121250 | s 1,830,890 | .............. 1,510,000 | .............. 1,768,087 (33,559) | v | e | e 5.000 |.....2.330 || oo 37,750 | oo 70,676 | 07/01/2014. | 01/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX | s 137,736,657 | .......... 120,600,000 | .......... 132,124,859 | ...cccoocvvvencnecn0 [, (2,115,009) 0 0 [ XxX XXX XXX | .........1,815,589 | ......... 5,229,310 XXX XXX
U.S. Special Revenue & Special A Obli d Obligations of Agl and Authorities of ge-Backed Securities
B128HE MY 7 [FHLMC PC oo | crsiias ...103.255 316,733 306,746 307,920 (1,380) [ cooovveierrniieriiens [ eoeeeiineiiessiiseiens [ e 4.500 |.....4.020 [MON. 06/30/2003. | 08/01/2018.
B128K7  US 5 [FHLMC PC oottt | aesiine ...109.680 | ...oovvvennee 1,792,434 | ... 1,634,238 | .........c.... 1,564,104 10,089 | vvvvrirerrienrineins | v | e 5.000 |......6.250 |MON.. 11/04/2005. | 09/01/2035.
B128KG  FP 8 [FHLMOC ... | eseies ...106.460 329,548 309,550 318,135 (5,853) [ oo [ e [ e 7.000 |......6.000 [MON.. 11/30/2006. | 11/01/2036.
312921 DN 2 [FHLMC PC ettt | eerees ..109.813 | oo 14,544,319 | ........... 13,244,522 | ............ 14,308,098 (353,760) | ..cvevervrnrirriiinins | eervirnesiisessinesiiees | o 5.000 |......2.980 [MON.. 01/31/2014.| 07/01/2041.
312945 TE 8 [FEDERALNATL MG oo | ceneees ...105.979 3,833,580 3,617,288 3,696,720 (13,743) | ccovvveevirisriienes | e | e 4.000 |.....3.510 [MON.. 04/10/2012. | 02/01/2041.
31307G  MD 8 [FHLMC PC .o | ciiiens 104618 | 1,943,884 | .............. 1,858,075 | ..o 1,910,914 (7,892) [ oo | eeeeeiineiessiiseiins [ e 3.500 |......2.670 [MON.. 05/30/2014. | 03/01/2029.
B1307G  TL 3 [FHLMC PC ittt | seseees ...104.584 2,728,764 2,609,149 2,683,549 (10,853) | oo | s | oo 3.500 |......2.670 |MON... [ .ccoerreernn 7,610 | oo 91,320 | 05/30/2014. | 03/01/2029.
3132GG  AX 3 [FEDERALNATLMG oo | ceiees ..105.983 | .....ccooous 1,524,007 | ........cc.... 1,438,049 | .............. 1,468,922 (5,320) [ cooovveriiinniieniiins | e [ e 4.000 3.530 |MON.. 57,522 | 04/10/2012. | 08/01/2041.
3132HM  TF 8 [FEDERAL NATL MG ..ottt sesee s sssesssssssesensssssseensns. | cvviens ...103.066 3,725,219 3,614,393 3,878,695 (55,062) | vvvveverrevirniirennns | cerviresiiessissniiens | e 3.500 |......2.210 [MON.. ..126,504 | 09/28/2012. | 09/01/2042.
313209 D3 9 [FHLMC PC oo | ceiees ...103.065 6,177,957 5,994,195 6,203,992 (17,701) | covvvecireiieniiinis | e | o 3.500 |......2.580 [MON.. . ..209,797 | 05/29/2013. | 04/01/2043.
B132ME G2 2 [FHLMC PC ot | eeries ...108.163 6,705,893 6,199,780 6,573,855 (52,935) | oo | e | o 4.500 |.....3.150 [MON...| .............23,249 | ........... 278,990 | 02/27/2014. | 02/01/2044.
B132ME YN 4 [FHLMC PC oo | aneies ...105.902 6,965,714 6,577,507 6,912,491 (64,830) | vvvvvviniiniiinnis | v | e 4.000 |.....2.910 [MON.. 06/30/2014. | 05/01/2044.
B132MA BV 2 [FHLMC PC ..o | criiias . 105.799 | e 4484177 | oo 4,238,380 | ...ocoovuuee 4,332,904 (209,910) | vveveverrrieriiinins | e | o 4.000 |.....3.500 [MON.. 10/31/2014. | 10/15/2044.
B1B7B7  YY 9 [FHLMC ettt | crsiiae ...104.410 3,132,300 3,000,000 3,048,499 (6,410) [ covuvvercrereniireniines | eeverrieenireeniinenins | o 3.490 |......3.020 |[MON 03/12/2014.| 01/25/2024.
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3137BB BD 1 |FHLMC ...103.593 3,625,771 3,500,000 3,588,224 (10,971) 3.389 MON... ..118,615 | 06/12/2014. | 03/25/2024.
B137BE  VH 4 [FHLMC ettt | cesees ...102.286 6,444,025 6,300,000 6,499,291 (8,904) [ ..oovvoveverrieriiens | e [ oo 3.241 |.. MON... | ... . ...51,046 | 07/30/2015. | 09/25/2024.
3138E8 KB 8 [FEDERALNATLMG  oooociieeicreiimerreisssresssssssssssessssssesssssssssssssssssssssesssssssesssssessssssnssssssnns | coveees ...103.483 6,130,209 5,923,873 5,997,665 (9,048) | oo | weerrneereirnnessenees [ s 3500 |......3. MON.... | vevrrreenns 34,150 | ccocvrrrenn. 207,336 | 03/30/2012. | 04/01/2042.
3138LR  7M 8 [FNMAPASS-THRU LNG 30 Y...oooorrriericriesinsiessiessessesssssssesssssasssssssssssssssssssssssessssssssesssssnssssssss | aovenes ...108.321 9,509,682 8,779,099 9,346,246 | ....oovvverrrriienes [ e (129,803) | ovvvrvevrrrreernnenrins | vneerrennensesnsnenns | s 4.500 |......3. MON... 65,464 395,059 | 02/11/2014. | 06/01/2042.
3138MK 4R 4 |FEDERALNATL MG oo sessss s sssssssssssssesnssssnes | coveees ...100.263 | .............. 4,279,734 | oo 4,268,496 | .......oove. 4,376,284 (3,820) MON.... | ovevrvveennn 21,319 | oo 128,055 | 10/31/2012. | 11/01/2042.
3138XC  F3 1 [FNMAPASS-THRU LNG30Y. ...105.888 7,108,289 6,713,026 6,896,677 (32,972) MON... 43,870 268,521 | 03/31/2014. | 09/01/2043.
3138Y5 5D 4 [FNMA PASSTHRU AXAA43.......oorvvioirriceinnessesissesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnnens | sovenos ...103.167 8,265,618 8,011,874 8,223,662 (67,998) MON... [ ovrrereens 39,945 | ..o 240,356 | 09/30/2014. | 10/25/2029.
B128LB  AZ 1 [FHLMC PCooorieiiiieiiiereeiiseecsssesesssse s sssssse s ssssssnness | coveees ...113.885 303,713 266,682 280,634 (10,181) MON.... | oo 1,445 | oo 17,334 | 05/29/2009. | 05/01/2038.
B128M4  CP 6 [FHLMC PC.oooiooieeeeeeetecs st | seneees ...111.106 683,973 615,599 604,070 4,295 MON... 2,822 33,858 | 05/24/2007. | 12/01/2036.
B128MM  CK 7 [FHLMC PCi...oooooiiiieeeiiiceeiiiesesss s ssesss s ssssssessssssssssssssnsnns | coveses ...105.908 | ...covvveeene 1,354,816 | oo 1,279,236 | ..o 1,279,666 (649) MON... 08/24/2005. | 09/01/2020.
3128P7 BH 5 |FHLMCPC ..112.318 899,883 801,188 810,883 (2,285) MON... 12/12/2005. | 12/01/2025.
B128P7  CB 7 [FHLMC PC.oooororvieoieeeiosescesssescssse s ssss s sssssssssssssssssssssssssssssnness | sovesns L 113.885 | e 1,233,798 | ..ocvvrne. 1,083,365 | ..ccvonevene 1,110,779 (7,964) MON... | ... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |FEDERALNATL MG .oioiiriiecrreiiessiisesseisssessssss s sssss st sssssessssssnenens | wonnnes ...108.177 603,462 557,845 563,935 (1,894) MON... | ... 10/17/2006. | 10/01/2021.
312942 CB 9 [FHLMC PC oottt | eerees ...105.968 | .......c...... 4,462,237 | oo 4,210,898 | ...ovvvrnecs 4,324,989 (32,244) MON... | ... 08/31/2010. | 09/01/2040.
31204K M4 4 [FHLMC PC oot | crseses ...103.191 228,379 221,315 223,073 (2,191) MON... | ... 01/22/2003. | 01/01/2018.
31296S M3 7 |FHLMC ...111.185 252,506 227,102 230,772 (742) MON... 01/30/2004. | 01/01/2034.
31207C  HD 5 [FHLMC s | creesen ...110.017 726,214 660,091 658,673 546 MON... 12/15/2004. | 07/01/2034.
31297S  RB 4 [FHLMC PC oot bbb | crsiren ...109.111 157,406 144,262 140,361 37 MON... | ... 10/14/2005. | 08/01/2030.
31298N UG 8 [FHLMC GOLD PC# oottt sss s sssessssesssesssnns. | avsione ...100.336 4,577 4,562 4,689 (31) MON... | ... 08/21/2001. | 05/01/2031.
31387C XK 2 [FEDERALNATL MG i sessssssssssnns | coveees ...102.688 32,620 31,766 32,032 (4) MON... 06/22/2001. | 04/01/2031.
31389K  WT 4 [FNMAPASS-THRU INT15Y. ...101.995 44,820 45,065 (714) MON... 09/03/2002. | 02/01/2017.
31390G A5 6 |FNMAPASS-THRU INT 15 Y.oiiiiiiiiircriiincrsissssissnesssssssessssssesssssssessssssssssssssesssssesssssssssessessens. | conee ...100.253 3,122 3,147 (39) MON... 09/20/2002. | 05/01/2017.
31402R DD 8 [FNMAPASS-THRU LNG 30 Y...ooooirriirieriisiesirisessissseesssssessssssessssssesssssssessssssessssssssesssssnsssssss | covenes ...112.569 1,088,100 ..1,074,754 3,568 MON... 01/17/2007. | 05/01/2035.
314038 W5 1 [FNMAPASS-THRU LNG 30 V... ioiiriirerirerimereresiersssssssesssssssssssssssssesssssssssssssssssssssssssssssssssnes | aessone ...114.100 . 1,015,912 ..1,043,452 (8,433) MON... 12/09/2003. | 11/01/2033.
31404N  GC 4 [FEDERALNATLMG oo sesssessissse e sesssessssissns | coveees ...104.248 471,866 452,635 445,902 4,441 MON... 08/24/2005. | 05/01/2019.
314058 EF 7 [FEDERALNATLMG oottt sss bbb sssensns | sesiene ...110.174 806,642 732,148 703,549 10,134 MON... 09/29/2006. | 08/01/2035.
31406B MW 7 [FNMAPASS-THRU LNG 30 Y...ooiiirriiierrioinnrsnisneesissssssssssesssssssessssssesssssssessssssesssssssessssssnssssess | coveees ...111.340 214,303 192,476 195,465 315 MON... 01/11/2005. | 01/01/2035.
31406V DP 8 [FNMAPASS-THRU LNG 30 Y...ooooiiriiricriisinsisssessesssssssssesssssassssssssessssssssssssssesssssssesssssnsssssss | soveees ..114.284 719,267 629,364 649,666 (12,597) MON... | ... 05/31/2005. | 05/01/2035.
31406W  2M 5 |FNMAPASS-THRU LNG 30 Y....ooiiiirieirirriiineiressnesiessssssssssssssssesessssssessessssessssssssssssssssssssnssssssss | coveees ...112.897 316,512 280,353 286,713 (3,599) MON... | ... . . ....16,821 | 06/30/2005. | 06/01/2035.
31409X  PU 7 [FEDERALNATL MG  ooooooieiireireieereciisesecsssessessssesssssse s sessssessssssessssssnes | covenes ...111.928 482,765 431,316 418,916 1,234 MON.... | oo 3,950 [ oo 23,722 | 07/31/2006. | 02/01/2036.
31410D  5Y 2 [FEDERALNATL MG oottt ssse bbb esssessssenssensss | cvsione ..114.284 719,141 629,254 637,543 (4,145) MON... [ cverererennd 6,811 [ oo 40,902 | 08/10/2006. | 08/01/2036.
31410P A8 6 [FEDERALNATL MG oot ssessssesssssse s sessssesnssssses | coveees ...103.589 132,151 127,571 131,119 (4,554) MON... 743 8,930 | 10/10/2006. | 08/01/2036.
B1410U YW 6 [FHLMC st | creiies ...112.846 265,550 235,319 237,819 (727) MON.... | wooeerrirranes 2,351 | oo 14,119 | 11/30/2006. | 09/01/2036.
31411C  KH 3 [FEDERALNATL MG oo sessssesssssss s snsssssessssssnssssssnes | coveees ...107.901 115,985 107,491 111,186 (62) MON... 1,343 8,062 | 12/08/2006. | 11/01/2036.
3141MK R4 7 [FNMAPASS-THRU LNG 30 Y..oooooriiericriisienieisessissesssssssessssssssssssssesssssssessssssesssssssesssssssssssss | covenes 113954 | e 1,172,210 | covveers 1,028,662 | .....ooucee 1,031,311 (35) MON.... | ovecrriernne 10,276 | coovvveerenecd 61,720 |01/31/2007. | 01/01/2037.
3141IN 5C 7 |[FNMAPASS-THRU LNG 30 Y..oiioiiiirieieriererssinesssesssssessssssssesssssssssessssssssssssssssssssssssssssssssnss | aossene ...112.846 684,651 606,708 611,137 917) MON... | ... 5,822 02/08/2007. | 02/01/2037.
3141MW AU 1 [FNMAPASS-THRU LNG 30 Y..oooourvieimrieiiersesiessessessssssessessesssssssessessssesssssssssessssssssssnsssesss | coveees ...112.894 499,747 442,667 446,006 (892) MON... | ... 4,382 03/30/2007. | 04/01/2037.
31412A U9 3 [FNMAPASS-THRU LNG 30 Y...iioiriireiiiiriieriissie s sssessssssssesssss s ssssssssssssssssssssssssssssnns | aoveene ...114.284 384,132 336,119 342,946 (4,980) MON... | wovererrianna 3,628 10/09/2007. | 07/01/2037.
B1412R D5 3 [FNMA s e e | creeien ..109.481 | ..o 8,225,252 | ..vvvvrrnnne 7,512,890 | .ooovvvreene. 7,543,411 (7,236) MON... 55,785 338,080 | 03/31/2010. | 03/01/2040.
31419A DS 3 [FNMAPASS-THRU LNG 30 Y...ooooiiriirieriisinsinisessissssssssssesssssessssssssesssssssssssssssesssssesesssssnsssssns | coveees 2113022 | e 1,638,584 | .cooooos 1,449,785 | ..o 1,561,698 (23,915) MON... 14,315 86,987 | 11/30/2010. | 09/01/2039.
314190 SH 2 | FNMA PASS-THRU......ovvciiiiiiiiisinesisissssissssisssssssssessssssssssssssssssssssssssssssssssssssssssssssssnsens | oo ...106.761 9,550,293 8,945,427 8,848,619 9,496 MON... | ... 12/14/2010. | 11/01/2040.
31419K  GD 1 [FNMAPASS-THRU LNG 30 Y...oooiiiirriiricrieiinrieisessisssssssssesssssssessssssessessssesssssssssssssesssssnsssssss | covenes ...107.071 6,493,697 6,064,798 5,955,309 11,468 MON... | ... 12/16/2010. | 11/01/2040.
31419L QD 8 [FNMAPASS-THRU LNG 30 Y.ooiiiiiriiriiiiriineiiiesissessessisesssessssesssessssse s sssse s sssssesssesssessssnns | sossees ...105.967 2,808,682 2,650,504 2,686,270 (16,692) MON... 11/30/2010. | 12/01/2040.
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2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 152,645,833 0] (1,161,064) 0 0 XXX XXX XXX .738,502 5,826,324 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX ...290,382,490 0 (3,276,073) 0 0 XXX XXX XXX ,554,091 | ....... 11,055,634 XXX XXX
Industrial & Miscell; (Unaffiliated) - Issuer Obli
00206R  AZ 5 [ATET INC....ooieiiiieiiiise it | crsiine ...103.005 515,025 500,000 499,100 L T OO SPPIOOPTOUR DURRRTRIRRTIRROPI PN 3.875 |.....3.910 08/15/2011. | 08/15/2021.
009158 AV 8 [AIRPRODS & CHEMS INC.........ooouiiiriiiiiieriisciienei s sessssssssssssssssanes | coneees .....99.297 2,000,000 | ..coovvenne 1,994,243 569 3.350 |......3.380 07/28/2014.| 07/31/2024.
010392 ER 5 |ALABAMA PWR CO ...100.143 1,000,000 999,989 289 . .230 01/11/2006. | 01/15/2016.
023135 AN 6 [AMAZON COM INC...oovverrieumremrrieseeesesessseessesesssessssesessesssesssssessssessssssessesssssessssessssesssssesssssessnessssnnes | soseees ...103.932 1,000,000 | ...covonecn. 1,038,891 (3,409 [ cooovvermrerrrrrnrirne | eererninererenennenens [ ceeens 3.800 |......3.290 01/21/2015. | 12/05/2024.
02580E  CC 5 |AMERICAN EXPRESS BK FSB M.......cosiiiiriiiiiiriiciiisiiceiesesssssesasisssssessssssssssssssssssssesssssssanns | soveene ..107.158 3,214,740 3,000,000 2,998,425 856 | ... | eneiineisseineiens [ e 6.000 |......6.030 09/10/2007. | 09/13/2017.
0258M0 DR 7 |AMERICAN EXPRESS CR LS... ....99.872 499,360 500,000 499,611 221 [ o [ e | e 1.550 |......1.590 09/18/2014. | 09/22/2017.
03040W AL 9 |AMERICAN WTR CAP COR.......orriiirimiiriiriincirisisssssssissis s sssssssssssssssnssans | svveens ..101.580 | oo 1,015,800 | .........ccc. 1,000,000 | .............. 1,040,036 (3,484) | ..o [ s [ e 3.400 |......2.890 01/21/2015. | 03/01/2025.
035229 DB 6 [ANHEUSER BUSCH COS INC........ooiiiiiiiiiiiiiiissiinssiissiiseiiessissssss s ssssssssssssssssssssssssiss | ceeeees ...104.823 2,096,460 2,000,000 2,038,424 (31,615) X ..112,000 | 07/12/2010. | 03/01/2017.
03524B  AE 6 |ANHEUSER-BUSCH INBEV S.A LS... . 102.281 | o 1,022,810 | .oovrerenes 1,000,000 999,794 21 [ [ [ 3.700 |......3.700 . ...37,000 | 01/22/2014. | 02/01/2024.
037833 AK 8 [APPLEINC......ooiiiiiiiiieci bbb | s ...97.914 979,140 1,000,000 962,853 4469 | ..o [ | e 2400 |.....2.960 |MN......| oo 3,867 | oo 24,000 | 06/05/2013. | 05/03/2023.
037833 AR 1 [APPLE INC...oouiiiiviriiieeieciessis sttt st sttt | eenees ..102.270 ,022,700 1,000,000 | ...covonecen. 1,041,555 (5,015) [ oo [ e [ e 2.850 |......2.020 04/21/2015. | 05/06/2021.
037833 AS 9 [APPLEINC......ooiiiiiiiscis st | s ...103.862 2,077,240 2,000,000 1,998,560 4T [ [ | e 3450 |......3.460 |MN...... 10,542 04/29/2014. | 05/06/2024.
037833 BG 4 |APPLE INC. LS... ...101.498 2,385,203 2,350,000 2,342,266 444 . 10,027 05/06/2015. | 05/13/2025.
06051G  DZ 9 |BANK AMER FDG CORP........cooooiiiiiriiriiisciisscississssissssis s sssssssssssssas | cesees L A15.785 | 5,210,325 | ....ccoeeec 4,500,000 | .............. 4,578,214 (20,302) | oo | e | 7.625 |....6.990 |JD....... ..28,594 06/14/2010. | 06/01/2019.
06051G  EU 9 |BANK OF AMERICA CORP  .....oiiiiiiiiiiiiciiisiisss s | seiees .....98.609 1,000,000 995,904 509 [ cvveererrernrerninns [ e | e 3.300 |......3.360 15,583 01/08/2013. | 01/11/2023.
06051G ~ FB 0 |BANK OF AMERICA CORP........cccirimriimiriresiesisessssssssssssssssssssssssssssssssssssesssssssssssssssssssssssensses | sesees ...103.679 1,000,000 999,389 (5 T UOTUUPUTRPUOTRN DUOROTRRROTRI SO 4125 |.....4.130 18,219 | cooverrrenn 41,250 | 01/15/2014. | 01/22/2024.
06051G  FD 6 |BANK AMER CORP.........osiiiiriiriiciinecii i | ceiees ...100.199 1,500,000 81 | s s [ s 2650 |......2.650 |AO..... [ .ccoorinrnnncd 9,938 | .o 39,750 |03/27/2014. | 04/01/2019.
06406H DA 4 |BANK NEW YORK MTN BK ....98.852 1,500,000 238 . 02/19/2015. | 02/24/2025.
06739F  HV 6 [BARCLAYS BK PLC......... oo | caneees ..102.346 | ... . 1,650,000 1,649,456 | ... [ [ [ | 3.750 |......3.750 05/12/2014. | 05/15/2024.
07330N  AJ 4 |BB&T BRHBKG & TR CO GLOB.........ostiiiriiiiisiiseiisissiississssssi s | ceveene 2101273 | 1,012,730 | oo 1,000,000 999,374 109 [ oo [ e | e 2.850 |......2.860 02/27/2014. | 04/01/2021.
073902 RU 4 [BEAR STEARNS COS INC.....coouurvermreimmrererisersseesssesssssssssssesssssssesesssssssesssassssssssssssssssssssssssenssssanes | soseees ..110.379 2,207,580 2,000,000 2,013,281 (5,774) | cooovvverererenrrinerians | eereeeeiserereeeennenens | cevene 7.250 |......6.890 06/18/2008. | 02/01/2018.
10112R AT 1 [BOSTON PPTYS LTD PARTNERS.........coiiiiiriiiriinriissrinsiseissiesiss st ssssssssssssssseas | coseees ..103.583 | ..cocvveaa 1,398,371 | .cccve. 1,350,000 | .............. 1,348,616 449 | [ | s 3.700 |.....3.730 11/03/2011. | 11/15/2018.
12189L AR 2 |BURLINGTON NORTHN SANTAF. LS... ...103.035 257,588 250,000 249,314 (V1 OO RORRPUOPEN DUPRTIRPIRPIOPIORY PO 3.750 |......3.780 03/04/2014. | 04/01/2024.
124857  AE 3 |CBS CORP NEW.......oiiiiciccsi s | eneies ...104.168 428,130 411,000 412,237 (212) [ oo [ | e 4.300 |.....4.230 09/27/2011. | 02/15/2021.
124857  AM 5 | CBS CORP NEW........ouuiiiumiiinieienii et | eenies ....97.862 ..1,614,723 1,650,000 | .......occ.. 1,646,494 337 | s | e | s 3.700 |......3.720 W 08/11/2014. | 08/15/2024.
125896  BM 1 |CMS ENERGY CORP.........ooiiiiiiiiriiinciscsiissss s | ceseees ...102.609 | ... ...1,026,090 | .. 1,000,000 999,396 5 OO ORI PO 3.875 |......0.200 (MS.....| .ccoociernnns TIAT2 | 38,750 |02/24/2014. | 03/01/2024.
12626P  AJ 2 |CRHAMER INC........ooiiiiiiiis s | ceiiees LA14.046 | 1,140,460 | .............. 1,000,000 999,865 A6 | s | s [ s 8.125 |.....8.130 |JJccoe| o 37,465 | ..o 81,250 | 07/16/2008. | 07/15/2018.
12626P  AM 5 |CRHAMERICA INC ..ottt sttt | wivens 991,720 99.997 999,970 1,000,000 992,001 281 | s | e | s 3.875 |......3.970 |MN...... 08/27/2015. | 05/18/2025.
126408 GV 9 |CSX CORP.......osiviiicicices s ssssssssnssssssssssssssssssssssssssssssnnsens | aonses | oo | evenenennes | cennFE [ i 994,990 |...105.818 | ............. 1,058,180 | ....cooeecee. 1,000,000 997,032 ATT | o [ | oo 4.250 |.....4.310 [JD....... . 05/20/2011. | 06/01/2021.
126408 GZ 0 |CSX CORP LS... ..102.496 | .....ccoooune 1,024,960 | .............. 1,000,000 996,502 378 | e | eveerinessisesieniens | e 3.700 |.....3.750 |MN..... [ ccocrrenrcnnd 6,167 | oo 37,000 |03/06/2014. | 11/01/2023.
126650 BW 9 | CVS CAREMARK CORPORATION LS... ...105.864 529,320 500,000 496,125 829 | . s [ s 4125 |.....4.280 [MN..... 2,635 20,625 | 05/09/2011. | 05/15/2021.
126650 CC 2 | CVS CAREMARK CORPORATION.......cccouuuuiiuiiimiiiiesiisesisesesss s sssss s ssses s sssssssessssssiens | cessees ..104.468 | ............. 1,044,680 | .............. 1,000,000 996,373 381 | s | s [ s 4.000 |.....4.050 [JD...c. | covrivrrrinneee 2,889 [ oo 40,000 | 12/02/2013. | 12/05/2023.
126650 CF 5 |CVS CAREMARK CORPORATION LS... .....99.406 994,060 1,000,000 991,877 796 | .oovvvererieerineriiens | wvvereseseisessssnnens | cevens 3.375 |.....3.480 |FA.....| oo 13,031 | oo 33,750 |08/07/2014. | 08/12/2024.
149123 BV 2 |CATERPILLAR INC oo | ennies ..106.077 | ... ...1,060,770 | .. 1,000,000 997,251 A48 | oo [ | e 3.900 3.950 |MN...... 3,683 39,000 |05/24/2011. | 05/27/2021.
149123 CC 3 |CATERPILLAR INC DEL LS... LA01.314 | s 1,013,140 | .coovvreee. 1,000,000 999,859 14 | i | e | e 3.400 |......3.400 |MN...... 05/05/2014. | 05/15/2024.
14912L  4S 7 |CATERPILLAR FINL SVCS MTN LS... ...100.502 502,510 500,000 499,955 76 [ oo [ | e 2650 |......2.680 |AO...... . 03/23/2011. | 04/01/2016.
14912L  5X 5 | CATERPILLAR FINL SVCS MTN.....coiiiiiiiiiiiicriieieisesiiicsiiessisesieesssses s sssse s ssssesssesesenas | ceeeees ...104.486 522,430 500,000 499,663 36 [ [ e | e 3.750 |.....3.750 |MN......| ccocroirr 1,927 | oo 18,750 | 11/19/2013. | 11/24/2023.
14912L  6E 6 | CATERPILLAR FINL SVCS MTN LS... ....99.817 499,085 500,000 499,172 134 [ [ | e 2.750 |.....2.780 |FA.....| oo 5,003 | oo 13,750 | 08/13/2014. | 08/20/2021.
15189W  AC 4 |CENTERPOINT ENERGY RES CO.......cocoiiiiiiiiiiiiiiississiiss s sssssssssssssssssssssssssssnns | sooees ...107.350 536,750 500,000 499,608 197 [ [ | e 6.125 |.....6.170 |MN...... 5,104 30,625 | 10/18/2007. | 11/01/2017.
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15189W AG 5 |CENTERPOINT ENERGY RES CO ..3,087,608 |...104.892 2,860,405 2,727,000 2,918,598 (35,626) ..122,715 | 01/20/2011. | 01/15/2021.
166764 AT 7 |CHEVRON CORPORATION  ...iiiiiiiriieiereeeeisesess s s sssesessesssse s ssse s s sssesesenas | seseees 00097556 | e 975,560 | ..oooovreenne 1,000,000 | ...covonecne 1,000,000 02/24/2015. | 03/03/2022.
172967 EM 9 [CITIGROUP INC ..o seessssessessssssssssessssss s ssssssssssssssssssssns | coveses ...107.666 430,664 400,000 430,406 (15,643) 12/05/2012. | 11/21/2017.
172967  HM 6 [ CITIGROUP INC.......oooieeeeeerieeeiseseeseesesesssesss s | sensees ..100.232 | e 1,252,900 | ..cocvvoneee. 1,250,000 | ...cooonecee 1,248,714 372 04/01/2014. | 04/08/2019.
172967 JP 7 |CITIGROUP INC LS... ...98.770 493,850 500,000 499,124 54 04/22/2015. | 04/27/2025.
176553  GP 4 |CITIZENS PROPERTY INS CORP FL ...114.292 ..1,737,238 1,520,000 ..1,630,020 (22,846) 6,333 07/24/2012. | 06/01/2020.
189054 AU 3 |CLOROX COMPANY oot et est sttt | eeeees .....99.884 2,497,100 2,500,000 2,497,874 199 . . 3,889 12/04/2014. | 12/15/2024.
19122T  AE 9 |COCA COLA ENTERPRISES INC.......ovoorrriirmeeiesiesesisessesssssssssessesssessssssessssssssssssssessssssssessens | e ...100.808 ...1,008,080 1,000,000 989,388 1,679 | | s | oo 3.250 3450 [FA..... 11,917 08/16/2011. | 08/19/2021.
198280 AC 3 [COLUMBIA PIPELINE GROUP ........eirviiuiiriimmmereessssssssssessessssessessssssssssssesssssssesssssssesssssssessssssessees | sovenes ....97.445 974,450 1,000,000 998,397 197 05/19/2015. | 06/01/2020.
20030N BJ 9 |COMCAST CORP NEW. LS... ...103.911 519,555 500,000 497,586 249 02/19/2014. | 03/01/2024.
20030N BL 4 |COMCAST CORP NEW. ..101.227 3,036,810 3,000,000 2,995,167 218 08/11/2015. | 02/15/2025.
202795 JC 5 | COMMONWEALTH EDISON CO ...oourveuuremrreemreisnresseesssesssseesssesesssesssessssssssssessssssssssesssssssssnessssnssssnns | soseees 99.897 | oo 1,148,816 | ..cccovonve. 1,150,000 | ..cvvvnecene 1,148,418 498 01/06/2014. | 01/15/2019.
205887 BR 2 |CONAGRA FOODS INC. LS... 20096.039 | e 1,042,984 | ..o 1,086,000 | ..ooooveces 1,038,727 5,705 02/11/2014.| 01/25/2023.
210518  CQ 7 [CONSUMERS ENERGY CO......cvuuuvirmrirmerimmreseesssesessesssessssssssesssesssssesssessssssesssesssssesssessssssesssenses | soseees ...110.032 825,240 750,000 766,808 (5,694) 01/19/2010.  09/15/2018.
210518 CR 5 [CONSUMERS ENERGY CO......oocuurrirmmmrreiimmeresssmsssesssssssssssessssssssssssssessssssssssssssesssssssessssssssssssssns. | coseees 2112140 | e 1,682,100 | .covvovvnee 1,500,000 | ...ooovenes 1,562,011 (17,783) 07/27/2010. | 03/15/2019.
216871 AE 3 |COOPERUSINC ...103.880 519,400 500,000 498,707 232 12/02/2010. | 12/15/2020.
22160K  AH 8 [COSTCO WHSL CORP NEW.........covooeereieimmrreiemicrnesssseesssssssessssesssssssesssssssessssssssssssssesssssssessssssnens | coveees 98.335 983,350 1,000,000 997,383 343 02/05/2015. | 02/15/2022.
23311R AD 8 [DCP MIDSTREAMLLE  ooiooieceiitereiiseesesssss s sssssse s sssssesssssees | crsenes .....90.063 675,473 750,000 675,473 (74,132) 82 03/08/2010. | 03/15/2020.
233851  AH 7 [DAIMLER FINANCE NORTH AME........coviormrreermmmrressmersesssesssssssssssssssesssssssesssssssssssssssssssssssssssssness | soseres ...100.955 2,019,100 2,000,000 1,998,059 2,691 09/07/2011.| 09/15/2016.
233851  BE 3 |DAIMLER FINANCE NORTH AME.........cooucumriemimrreismmerssssmsssessssessesssessssssssssssssssesssssssesssssssssssssnnens | coseees .....98.289 1,650,000 | ...ooovenvees 1,647,628 418 03/03/2014. | 03/10/2021.
233851 BH 6 |DAIMLER FINANCE NORTH AME LS... ....99.178 998,074 501 07/24/2014. | 09/03/2019.
235851 AL 6 [DANAHER CORP DEL.......cirveeuumreiimmmrseiesseeesssessessssssssssssesssssssssssssssesssssssessssssesssssssesssssssessssssnnes | coveees ...100.653 999,839 331 06/20/2011. | 06/23/2016.
244199 BE 4 [DEERE & CO  .oooovveririiiiniesiies ittt | cneenes ...98974 | ............1,979,480 | .............2,000,000 | .cccovvvrnueee 1,996,581 482 . . . 06/05/2012. | 06/08/2022.
24422E RH 4 |DEERE JOHN CAP CORP MTNS LS... ...101.830 1,000,000 997,221 430 [ oo [ | e 3.150 3.200 [AO...... 6,650 | .. ...31,500 | 10/05/2011. | 10/15/2021.
24422E SS9 |DEERE JOHN CAP CORP LS... ...100.229 2,154,924 2,150,000 2,149,094 231 [ [ e | e 2.300 2310 [MS..oo. | v 14,423 | oo 49,587 | 09/10/2014. | 09/16/2019.
25179M AH 6 |DEVON ENERGY CORPORATION LS... ..103.381 | oo 1,292,263 | ...ccovouee. 1,250,000 | ..covvrecne 1,395,744 (45,785) | vvvvvvrenrineiinnnns | cevrvineriinesiisesinnes | o 6.300 2.300 [Jdeovier| e 36,313 | oo 78,750 |02/20/2014. | 01/15/2019.
25179M AP 8 |DEVON ENERGY CORP NE LS... .....86.349 431,745 500,000 497,778 303 3.250 3.320 [MN...... 2,076 16,250 | 01/21/2015. | 05/15/2022.
25468P  CN 4 | DISNEY WALT CO MTNS BE.......coireiummiriismmersisssssesssssssssssssssssssssssssesssssssesssssssesssssssssssssssessssssns | soveees ..101.646 | ..cocovvvnnnne 1,016,460 | .cooooovuecs 1,000,000 992,320 1,240 | | | e 2.750 ..10,313 ....27,500 | 08/17/2011. | 08/16/2021.
254700  AE 9 |DISCOVERY COMMUNICATIONS........covoommmveeimareesmmnesessaaesssssssssesssesssssssssessssessssssssessssssesssssasnens | coveees ...102.784 2,569,600 2,500,000 2,521,543 (3,500) | vvvvvovvrerrrresrneens | weereeeresssneseeiines [ e 4375 . 4861 | .. ..109,375 | 08/16/2011. | 06/15/2021.
260003 AJ 7 |DOVER CORP. LS... ..107.063 | ..ocvvrrernne 1,070,630 | ccovvvvvne 1,000,000 999,679 B4 | v | e | s 4.300 4300 [MS..... | oo 14,333 | oo 43,000 | 02/16/2011. | 03/01/2021.
26441C AN 5 | DUKE ENERGY CORP NEW........osiiiimiiiiiiimiiisiinesiiessisessssssssessssesssssssssssssssssssssssssssssssssssssssssssses | aoseene 101423 | e 1,014,230 | ..cocvvrnees 1,000,000 999,507 50 | ovvvvrerrsnrrnsrnnenninns | oeneeresnnnessennennes | s 3.750 3.750 [AO..cc. | covrerrerirs 797 | o 37,500 | 04/01/2014. | 04/15/2024.
26441Y  AQ 0 |DUKE RLTY LTD PARTNERSHIP.........ccoooiiiiiriiniiieriisciesiiseiisseissssesesssssesssssssssssssssesaesesannes | svseone ...108.151 503,984 466,000 465,563 194 [ [ | e 6.500 6.540 |JJ........ 13,967 30,290 | 09/06/2007. | 01/15/2018.
26875P  AK 7 [EOG RESOURCES INC  ...oooouuriitiirrisiesissiessissssssssessess s ssss st sssssssssssssssssssssessens | avveees .....94.802 474,010 500,000 493,042 807 2.625 .2.830 [MS...... .3,865 01/22/2015. | 03/15/2023.
26875P AL 5 [EOG RES INC......oorrviiurmreeiiumneiiesseesssssesesssssssssssssssssssssssssssessssssssssssssesssssssssssssssssssssnnsssssssesssssns. | coveses 97876 | 978,760 | ..oovvvvrenne 1,000,000 998,880 247 | [ [ e 2.450 2470 |AO...... 6,125 03/18/2014. | 04/01/2020.
26884A  BC 6 |ERP OPER LTD PARTNERSHIP........coccurriiemmerriismrseesisessesssessessssessesssesssssssessssssesssssssessssssesssssens | coveees ..100.624 | ...ccovveenne 1,459,048 | ....ooooveeres 1,450,000 | ..oooovees 1,448,979 277 | o | e | e 2.375 2390 |J........ 17,219 06/16/2014.| 07/01/2019.
26884A BD 4 |ERP OPERATING LP LS... .....99.042 990,420 1,000,000 994,782 2572 RSN DUORRORRTRRIORN PO 3.375 3440 (Do | o 2,813 05/11/2015. | 06/01/2025.
278865  AK 6 [ECOLAB INC.......couuvveeermrreisssreiassesseesssessesssessssssss s ssss s sssssse s sssssssssssses | coseres ...101.586 ...1,015,860 1,000,000 999,606 409 | oo | e [ s 3.000 3.040 |JD....... 1,917 30,000 | 12/05/2011. | 12/08/2016.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS........ccoouiuimriimirimerisaesissesisessseesssessssesessssssssssessssssssssesssssssssesssenses | aoseone ....95.418 477,090 500,000 499,373 95 | s | s | s 4.200 09/06/2011.| 09/15/2021.
29358Q AA 7 |ENSCOPLC LS... . IV £ I [ 1,196,865 | .ovvoovnevs 1,500,000 | ..oooovens 1,539,252 (B,631) | oo | eevvreeresisneneesies [ o 4.700 08/30/2011. | 03/15/2021.
29379V AA 1 |ENTERPRISE PRODS OPER LLC.......ccosirriueieriiimmerniisiensiisessssssnsssssssesssssssssssssssssssssnesssssesssssnns | svsses | o | eeeeerssnees | oo 2FE | covviinnennns 3,188,670 |...105.236 3,157,080 3,000,000 3,077,127 (B4,227) | v | v | e 6.300 06/04/2013. | 09/15/2017.
29379V BB 8 |ENTERPRISE PRODS OPER LLC........cosirreiiumirciimnrneiiissesssesssssssssesssssssessssssssssessssssesssssssesssssns | coveees 998,110 93.391 933,910 1,000,000 998,415 163 | v | | s 3.900 02/05/2014. | 02/15/2024.
29379V BE 2 |ENTERPRISE PRODS OPE.........coovvierreieiereeismrnsesmnesssssssnsissnessssssessssssssssssssnessssssessssssessssssnens | wvsses | [ veeeevesinees | e 2FE | vovvvviineennnns 996,810 |.....91.650 | ..oooooverreenns 916,500 | ..oorvvvrnnee 1,000,000 997,089 249 | oo [ | e 3.750 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPE LS. [ | [ e 2FE | i 996,350 |.....89.950 | ....cvvvuuennc 899,500 | ..vvvvrrenne 1,000,000 996,492 142 [ o [ | e 3.700 05/04/2015. | 02/15/2026.
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30161M AE 3 |EXELON GENERATION CO LLC .2FE ...106.435 532,175 500,000 499,730 142 09/25/2007. | 10/01/2017.
31428X AR 7 [FEDEX CORP.....cooivimriiriireieie sttt sttt nssnnnies | aesione 2116699 | e 1,750,485 | ..ocvvouee. 1,500,000 | ...covvnecen. 1,652,340 (45,895) 03/30/2011.| 01/15/2019.
316773 CQ 1 [FIFTH THIRD BANCORP........ccoooiiiiiiiiscisssissi s | eeeees ...100.430 502,150 500,000 499,545 137 02/25/2014. | 03/01/2019.
31677Q  BC 2 |FIFTH THIRD BK CIN O.....ccoouiiimiiiriiiiciisiiies it sissssss s ssses s sisssseessinas | sesees ...98.638 | ..o 1,972,760 | ....cocoueee. 2,000,000 | ...oocvvenec 1,991,497 1,353 09/02/2014. | 10/01/2021.
345397 WW 9 [FORD MOTOR CREDIT CO....covvrmmvriermaeresreerissesssssesssssssesssssssesssssssessssssesssssssessssssssssssssesssssans | coveees ....97.586 1,756,548 | o 1,800,000 | ...ocovenees 1,800,000 09/03/2014. | 09/08/2024.
345397 XA 6 |FORD MOTOR CREDIT CO ...97.873 ,957,460 2,000,000 2,000,000 01/06/2015. | 01/09/2022.
34540U AA 7 |FORD MOTOR CREDIT COLLC ..iouuieruriimrererisersieesssessssssssesssssssssssssssssssessssssssssssssssssssssansses | avseene ....99.960 ..1,549,380 | ..o 1,550,000 | ...covonecn. 1,547,422 1,217 01/08/2013. | 01/16/2018.
36164N  FF 7 | GENERAL ELEC CAP CORP.......ocrrviermreeisirrsisssesssssssssssssessssssssssssssessssssssssssssssssssesssssssnesssssns | coveees ....99.483 822,724 827,000 715,422 3,606 10/26/2015. | 11/15/2020.
369604 BC 6 [GENERAL ELEC CO  ..oooouuiriiuimcieiimierecisssssissssessssessessse s sssses st ssssssessssssesssssssnnns | cnseses ...107.069 | ...oovvveenee 1,070,690 | .covvvvvnnc 1,000,000 998,099 912 11/29/2007. | 12/06/2017.
369604 BG 7 |GENERAL ELECTRIC CO. LS... ...103.848 3,115,440 3,000,000 2,976,231 2,463 03/06/2014. | 03/11/2024.
36962G 4J 0 |GENERAL ELEC CAP CORP MTN ..113.234 324,982 287,000 286,540 100 01/05/2010. | 01/08/2020.
370334 BM 5 [ GENERAL MLS INC.....oirieuierrermeeeseresmeessneressesesesssssssssessssssssssesssesssssesssssssssessssssssssesssssssssnesssenseses. | soveees ..100.595 | ..o 1,005,950 | ..ovrevenc. 1,000,000 997,416 388 11/17/2011. | 12/15/2021.
37045V AD 2 [ GENERAL MTRS CO....oouuurriummurresmmmrressissesssssssessessssesssssssesssssssesssssssssssssssessessssesssssssessssssssessesssessess | coveees ...101.439 1,000,000 | ..ooooveees 1,014,485 (4,981) 02/06/2014. | 10/02/2018.
38141E  C2 3 | GOLDMAN SACHS GRP INC MTN......couuriimrimmreimnerisrressneessesesssessssessssessssessssessssesessessssessssesssnesssnns. | aeseone ..102.310 ...1,023,100 1,000,000 998,845 112 06/30/2014. | 07/08/2024.
38141G  GS 7 | GOLDMAN SACHS GROUP INC........correeurureeemsrreissessesssssesssssessessssesssssssessssssssssssssesssssssesssssssens | cinnee ..113.928 3,987,480 3,500,000 3,952,860 (66,256) 01/08/2013. | 01/24/2022.
38141G VM 3 |GOLDMAN SACHS GROUP INC. ...102.843 ...1,028,430 1,000,000 997,446 259 02/26/2014. | 03/03/2024.
38144L  AB 6 | GOLDMAN SACHS GROUP INC.......cvveeummrrerimmmrerimmarsesssssssssssessssssssssssssaessssssssssssssesssssssesssssssnessess | coveees ...107.360 3,220,800 3,000,000 3,012,811 (7,148) 02/08/2008. | 09/01/2017.
38145X  AA 1 | GOLDMAN SACHS GROUP INC......covvuumurriemmrereisemesseesassssisssessessssessssssessessssessssssesssssssessssssesssssens | coseees ...100.708 4,000,000 ..4,020,683 (6,417) . . 08/05/2014. | 01/31/2019.
38148L AE 6 | GOLDMAN SACHS GROUPLP LS... ..100.571 | ... . 1,250,000 .1,246,179 204 5,078 ....23,438 | 05/19/2015. | 05/22/2025.
423457 AB 6 [HELMERICH & PAYNE oo ceiissensesss s sssss s sssssssssssssesnssses. | ceseres ..100.398 | ...ccovvveenne 1,003,980 | covvvvvnn 1,000,000 994,412 162 | | vvsnerriisseereiinnenns | 850 [ 14720 [MSeiiis | e 13,692 | coovvvvernnne 22,733 | 03/12/2015. | 03/15/2025.
44328M  AK 0 |HSBCBKPLC ...109.943 2,198,860 2,000,000 2,007,033 (1,209) 42,750 95,000 |01/14/2011. | 01/19/2021.
44328M AL 8 [HSBC B PLC......oorvieeiriiiiesisssesssssessssssssssssses st sesssss s ssssssssssssssssssssssesssssssessssssessessesensess | coveves ...100.902 2,774,805 2,750,000 2,759,859 (24,632) 12/04/2012. | 05/24/2016.
446438 RG 0 [HUNTINGTON NATL BANK LS... 99144 | 991,440 | oovvvere 1,000,000 998,974 301 02/26/2014. | 04/01/2019.
446438 RM 7 [HUNTINGTON NATIONAL BANK LS... ....98.267 2,604,076 2,650,000 2,647,166 505 . ....37,983 | 02/19/2015. | 04/01/2020.
452308 AP 4 [ILLINOIS TOOL WKS INC......cooormirriimmminiiimmeniessessesssessisssssssssesssessssssssssssssssssssssessssessssssessessnsens | ooseres ...103.224 516,120 500,000 498,639 213 [ [ | 20003375 103420 [MS. | e d,969 | 16,875 | 08/24/2011.| 09/15/2021.
452308 AT 6 [ILLINOIS TOOL WKS INC LS... ...102.967 2,265,274 2,200,000 2,193,499 B75 | .oeververrnerineeiinens | vverrirsesinenrinsenins [ 000023500 [0..3.540 |MS.oiii | i 25,667 | oo 77,000 |02/18/2014. | 03/01/2024.
459056  JT 5 [INTERNATIONAL BK FOR RECO.......cccrrriimmmrreimmireeississssssesssssssssssssssssssssnssssssssessssssesssssssesssssns | coseres 105817 | e 1,058,170 | covvvvvvrs 1,000,000 | ..o 1,027,111 (32,928) 03/01/2006. | 10/15/2016.
459200 GJ 4 [INTERNATIONAL BUSINESS MA.........coovimmmeriimrennismessisssssssssessssssesssssssssssssssssssssssssssssssssssssens | coseees .107.299 | e 1,072,990 | coovvvvrnes 1,000,000 | ..ooooveees 1,008,169 (4,479) 02/21/2008. | 09/14/2017.
465685  AF 2 [ITC HLDGS CORP......vvierieririeeiessneesise s ssesssssssesssssssssssssesssssssssssses | coveees ...107.144 535,720 500,000 498,465 330 12/08/2009. | 01/15/2020.
46625H  HL 7 | JPMORGAN CHASE & CO....ucvvvvmmarivirmmniesimesssssessesssssssssasessssssssssessssessssssssesssssssssssssssssssssssssssssnns | oneee ..111.958 2,239,160 2,000,000 1,997,589 636 06/16/2009. | 04/23/2019.
46625H HZ 6 | JPMORGAN CHASE & CO.....ooiiimiiririimiiresiissisessss st ssssss st ssssesssssssssesssssnes | sesens . 108.324 | oo 1,083,240 | ...ccvouuee. 1,000,000 999,343 106 05/05/2011. | 05/10/2021.
46625H JT 8 |JPMORGAN CHASE & CO LS... ...103.081 3,607,835 3,500,000 3,483,669 1,685 01/21/2014. | 02/01/2024.
485260  BL 6 [KANSAS GAS & ELEC CO...oucrvvvrmuiirermmirrisisssesissesssssssessissssssssssse s ssssss s ssssssssssssssssssssnns | coseses 114420 | e 1,144,200 | coooooecs 1,000,000 | ..oooovevs 1,079,893 (21,065) 01/13/2011.| 06/15/2019.
487836 BB 3 [KELLOGG CO...cvvveueirverioerreiinareesissesessssssssssessesssssesssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssessess | coseees ...101.411 507,055 500,000 499,910 211 05/18/2009. | 05/30/2016.
494368 BB 8 [KIMBERLY CLARK CORP.......coocurriimmmriiimmirreesisessssssesssssssessssssesssssssessssssessssssessssssesssssssessssssnes | coseres ...107.656 | ...ocevvveenne 1,614,840 | covvovvnec 1,500,000 | ..oooovees 1,499,086 534 07/25/2007. | 08/01/2017.
500472  AB 1 [KONINKLIJKE PHILIPS ELECT.......oouiuimrirmrremerismessseresessssesssssssssesssssssssesssssssssesssssssssssssssesssenesssns | soseees ..107.113 2,142,260 2,000,000 2,104,511 (45,240) 06/17/2011.| 03/11/2018.
500472 AF 2 [KONINKLIJKE PHILIPS ELECT.....oouuuuriiermmrresmmesessiessessssssssssessesssssssssssessssssasssssssssssssssssssssssanenss | soneees ...102.929 2,058,580 2,000,000 1,997,759 314 03/05/2012. | 03/15/2022.
50076Q AY 2 |KRAFT FOODS GROUP INC LS... ...100.569 502,845 500,000 499,728 185 05/30/2012. | 06/05/2017.
501044 CH 2 [KROGER CO...ouurviiermreiesimeiesmmsesissssssssesesssee st ssses s ssssssssesses s sssssssssssssssssssssssssssssssssssnssnns | coseres 112900 | v 1,129,000 | covvovvnee 1,000,000 998,943 224 01/09/2008. | 01/15/2020.
501044  CZ 2 [KROGER CO..ouurvveremerriismiersisinessisssssssssessisssssssssssessssssss s ssssssessssssssssssssssssessnsssssssssssssssnssssss | aevsens | oo | covseessssnne | eevven 2099.018 | 990,180 | w.ocrvevennee 1,000,000 999,731 43 10/21/2014. | 11/01/2021.
534187 BB 4 [LINCOLN NATL CORP IND.......cvveerumrreermaeressmmssessiesssssasssessssssssssasssessssssssssssessssssssssssssssssssssessess | coveves ...108.003 ...1,080,030 1,000,000 | ....coveveees 1,002,241 (350) 06/22/2011. | 06/24/2021.
539830 AT 6 [LOCKHEED MARTIN CORP.......occirriemmmrreismmemeisssmrseesssensssssssssssssessssssessssssssssssssesssssssssssssnessssses. | coseses ...106.862 | ... ...1,068,620 | .. 1,000,000 996,014 926 11/13/2009. | 11/15/2019.
548661 CQ 8 [LOWES COSINC ot sss s | eenees ..108.830 | oo 1,088,300 | ...cooouee. 1,000,000 999,117 182 04/12/2010. | 04/15/2020.
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548661 CV 7 |[LOWES COSINC W1FE .999,270 |...106.534 ...1,065,340 1,000,000 999,533 70 4,856 38,000 | 11/16/2011.| 11/15/2021.
55616X AF 4 |MACYS RETAIL HLDGS INC......oouivermreemrireresnerisersssesesessseesssesssesssssssssssessssessssessssessssessssesssnnsess | sesenne ....98.674 493,370 500,000 497,366 379 | | vnerrsenrisensesnnins [ 00003875 13970 [ e | s 8,934 [ .ot 19,375 | 01/10/2012. | 01/15/2022.
55616X AL 1 |MACYS RETAIL HLDGS INC LS... 00092297 | e 1,384,455 | ..oooovs 1,500,000 | ..oooovenes 1,498,702 130 05/20/2014. | 06/01/2024.
574599 BH 8 [MASCO CORP......ooormmiritmiesissssessessessss s s | ceeenes ...108.136 540,680 500,000 500,000 03/05/2012. | 03/15/2022.
58013M EB 6 |[MCDONALD'S CORP LS... ...107.064 535,320 500,000 499,612 200 10/01/2012. | 10/15/2017.
58013M EE 0 [MCDONALDS CORP MED TERM N ...107.484 2,149,680 2,000,000 1,999,959 17 02/26/2008. | 03/01/2018.
589331 AN 7 [MERCK & CO INC.....ooieurieeiereeeeeisesesseessenessssessesessessse s sss st ssse s esssssensssessssensssnses | seneees 110146 | 1,101,460 | ..coovvrevee. 1,000,000 997,432 655 06/22/2009. | 06/30/2019.
58933Y AR 6 |MERCK & CO INC NEW. LS... 097823 | 978,230 | covvvverrnane 1,000,000 998,479 129 02/05/2015. | 02/10/2025.
59156R  BH 0 [METLIFE INC....coivouiriermacriissesseesses st sesssessess bbbt sssnsnsnnns | crsenes ...103.290 2,065,800 2,000,000 1,999,864 14 04/07/2014. | 04/10/2024.
59217G  AX 7 |MET LIFE GLOB FUNDING INC .....oouvieimmrrerimnreissessessaessessssssssssssssssssessesssssssssssessessssssssssnenns | enee 99404 | e 1,988,080 | ..ovoovnnv 2,000,000 | ...oovvvrnenee 1,999,252 94 01/03/2013.| 01/10/2023.
59562V AT 4 |MIDAMERICAN ENERGY HLDGS LS... ...108.136 3,244,080 3,000,000 2,998,504 606 03/25/2008. | 04/01/2018.
609207  AA 3 [MONDELEX INTLINC NPV A....ccoomreireimerieeeesesessesesssessssssessessssesassesssssssssessssessssesssssssssessssesessens | soseees ...100.217 3,006,510 3,000,000 2,991,379 2,666 01/09/2014. | 02/01/2019.
609207  AB 1 [MONDELEX INTL INC NPV A....ooouuiriiummerriismrmeiseserssssssessssssssesssssssessssssessessssesssssssessssssesssssssessssses. | coseees ...103.083 3,453,281 3,350,000 3,347,029 306 01/09/2014. | 02/01/2024.
B1166W AU 5 | MONSANTO CO NEW.......coirvimrirmriimresissnesesessssesessesssssessssssssssesssssssssesssssssssssssssssssessssssssnesssnsses | ceveon en96.251 | 1,925,020 | ..ocvovueee. 2,000,000 | ..ooovrveneee 1,998,975 104 06/26/2014. | 07/15/2024.
617446 6Q 7 [MORGAN STANLEY ......oiiiiiiiiiriiisiiissiisssiissiissiisssss s ssssssssss s ssssssssasssssansns | coseees ...109.357 ...1,093,570 1,000,000 947,023 20,315 10/29/2008. | 04/01/2018.
61746B  DJ 2 |MORGAN STANLEY LS... ...102.554 ,025,540 1,000,000 ..1,007,557 (911) 02/27/2013. | 02/25/2023.
61746B DM 5 [MORGAN STANLEY.......oooiriirmmrrisisrisssssssesssassessssesssssssssssssssessssssesssssssessssssssessssssessessssesssssssnns | coveees ...100.426 ...1,506,390 1,500,000 ..1,496,534 1,074 01/21/2014. | 01/24/2019.
61746B  DQ 6 |MORGAN STANLEY.......ooouiiiiiiiiiiiieiiiiesiie i ssss bbb ssisnies | crsiiae ...102.286 2,710,579 2,650,000 2,630,069 1,983 . 04/23/2014. | 04/29/2024.
B1747Y  CG 8 | MORGAN STANLEY......cooiuieureiuritreimesisaessssesese st sssessseessse st ssse st sssesssssesssesssssesssessssnenses. | aeseone L4768 | 1,147,680 | ..coovvoneee. 1,000,000 999,032 245 9,827 05/08/2009. | 05/13/2019.
617610 VL 0 |MORGAN STANLEY.......ciiriiiurreiemmrresiessesssessssssesssssssesssssssessssssssssssssssssssssssssssssesssssssessssssnssess | oones ...101.085 2,476,583 2,450,000 2,446,166 362 17,123 10/20/2014. | 10/23/2024.
637432 KT 1 [NATIONAL RURAL UTILS COOP........crvviuumriemmmmrreisisessisssessessssesssssssesssssssessssssesssssssessssssesssssssnessess | soseses ...107.109 1,000,000 999,437 249 ..22,708 01/15/2008. | 02/01/2018.
637432 NG 6 |NATIONAL RURAL UTIL COOP LS... .....99.622 1,000,000 997,653 33 5417 10/20/2015. | 11/01/2025.
63946B  AD 2 [NBC UNIVERSAL INC......oooormiriiirmrirismssisssessissssssssssessis st sss s sssssssssssesssssssssssssnns. | coveees ...111.534 2,230,680 2,000,000 1,998,463 309 [ [ | 0005150 | 10008.470 [AOuciis | v 17,453 | oo 103,000 | 04/27/2010. | 04/30/2020.
65364U AK 2 |NIAGARA MOHAWK PWR CORP LS... ..100.828 | ....coovveenee 1,008,280 | ...ccvvvuee. 1,000,000 999,990 8,770 35,665 | 09/23/2014. | 10/01/2024.
654740  AH 2 [NISSAN MTR ACCEP CORP.......ccomirrviummmrriiimsrrsisssarseesssssssssesssssssessssssesssssssesssssssessssssesssssssessssses. | ooseres 299.649 | 996,490 | ..ovvvevrnnee 1,000,000 999,695 I [ e [ 2000 2.350 100002360 [MS.ois | oo 7,638 | oo 23,500 |02/25/2014.| 03/04/2019.
655844  BJ 6 [NORFOLK SOUTHERN CORP.......ccoouumrimmriimriissine i sesessssse s ssssse s ssssssssssssssssssssssssesssssens | cossees ....99.012 990,120 1,000,000 993,011 998 | .vvererierrieneiinens | cennriienniisnsiiensi [ 0000:3.000 [1..3.120 [AO..coo. | oo 7,500 | oo 30,000 |03/12/2012. | 04/01/2022.
664397  AK 2 [NORTHEAST UTILITIES  ooooieiereeiieerecesereeisessessssssssssessssssssesssssessssssesssssssessssssessssssseness | ceneres .....96.162 ...1,923,240 2,000,000 | ..oovvvrnene 1,938,136 7,386 9,333 56,000 | 12/03/2014. | 05/01/2023.
665501  AH 5 [NORTHERN NAT GAS CO DEL.....orrvuuumrreiummmrriisinsssessssesssssessssssssssssssssssssssesssssssessssssesssssssssssssns | soseres ...108.379 2,167,580 2,000,000 1,999,858 51 | o | convenrinesssssinnsennes | 000008750 [1005.750 [ Wi | i 53,028 | ccooorrrenn. 115,000 | 07/10/2008. | 07/15/2018.
665501  AJ 1 [NORTHERN NAT GAS CO DEL.......veoeuumrriiurmrreiisireeisssessessssessssssssssssssssssssssssssssessssssesssssssessssens | coveees ...107.004 2,140,080 2,000,000 1,999,813 30 7,083 85,000 |04/15/2011.| 06/01/2021.
665859 AM 6 |[NORTHERN TR CORP. LS... 103591 | e 1,035,910 | ccovevvvs 1,000,000 999,915 13 JY [ 12,000 | ccoovvvernnnes 33,750 | 08/17/2011.| 08/23/2021.
665859 AN 4 [NORTHERN TRUST CORP ..ot ssssssse s sssss s sssssssssesssssssen | cessees ....98.079 490,395 500,000 499,031 134 07/30/2012. | 08/02/2022.
674599  CB 9 [OCCIDENTAL PETE CORP DEL......civvieurmrreeemmmreesmmmreessssessesssssssssssessssssessssssssssssssessssssssssssssnessess | coseees ...100.216 501,080 500,000 498,984 887 08/15/2011. | 02/15/2017.
682330  AZ 7 |ONCOR ELEC DELIVERY.....oiiviiuuuireisemereissesessssssessesssesssssssessssssssssssssessessssesssssssesssssssssssssssessessons | e 98278 | e 1,932,699 2,050,000 2,044,728 386 03/19/2015. | 04/01/2025.
693304 AL 1 [PECO ENERGY CO....cvvormriiimiiesieesissnsssessssessssssssssssssssssssssssssssessssssssssssssssssssssessssssssssssnsens | coveees ...107.996 539,980 500,000 499,778 94 02/25/2008. | 03/01/2018.
693476  BL 6 |PNC FUNDING CORP. LS... ...107.962 539,810 500,000 498,597 269 08/04/2010. | 08/11/2020.
69353R CH 9 |PNC BKNAPITTSBURGH PA LS... ...100.390 2,007,800 2,000,000 1,997,513 773 01/23/2014.| 01/28/2019.
69353R DD 7 [PNC BKN A PITTSBURGH PA........ooirriiimeriesisrsisessissssssssssssssssssssssssssssssssssssssssssssssssesssssnns. | coveees ...100.543 | ..ocovvvinnne 1,508,145 | covvovvs 1,500,000 | ..ooooveees 1,496,691 897 06/17/2014.| 07/02/2019.
69353R  DZ 8 [PNCBANKNA ettt | cesiene ...100.306 2,006,120 2,000,000 1,998,878 279 09/15/2014. | 10/18/2019.
69362B AW 2 [PSEG POWER oottt sesssssnennens | cvveees ...108.556 | .....ccoveenne 1,085,560 | ..ovoovnnes 1,000,000 997,892 429 | | s [ 05,125 [100.5.180 | AOucee. [ v 10,819 | oo 51,250 | 03/29/2010. | 04/15/2020.
695114 CM 8 [PACIFICORP........coouummireermersissssssssse it | ceeenes ...106.124 2,706,162 2,550,000 2,547,269 A82 | oo | e [ 200003.850 100003870 [ Do | o 4,363 | oo 98,175 | 05/09/2011. | 06/15/2021.
70109H AL 9 [PARKER-HANNIFIN CORP.........ccoootriiiimiriiiiniriiisssissnessisssssssssssssssssssssssssssssssssssssessesssssssssns. | coveees ..101.090 | ovovvviennne 1,010,900 | .oovoovnne 1,000,000 998,010 190 3,667 33,000 | 11/18/2014.| 11/21/2024.
713448 BN 7 [PEPSICO INC....oooruuirieeimeiisineesisses st sessssssssnssns | eneeres ...108.706 2,174,120 2,000,000 1,996,930 678 41,500 90,000 | 01/11/2010. | 01/15/2020.
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713448 CT 3 |PEPSICOINC ..1,344,384 |....97.219 1,350,000 1,344,714 330 04/27/2015. | 04/30/2025.
713448 DC 9 |PEPSICOINC .....99.300 1,000,000 998,964 44 10/08/2015. | 10/14/2020.
717081 DB 6 |PFIZERINC ..112.703 1,973,000 2,003,350 (8,512) 06/22/2009. | 03/15/2019.
72650R  BF 8 |PLAINS ALL AMERN PIP .....81.053 750,000 748,985 119 09/02/2014. | 11/01/2024.
74005P  AY 0 [PRAXAIRINC ...106.590 1,000,000 997,445 432 03/01/2011.| 03/15/2021.
74005P BN 3 [PRAXAIRINC .....96.958 2,000,000 ..1,992,953 613 01/29/2015. | 02/05/2025.
740189 AL 9 |PRECISION CASTPARTS CORP .....99.600 1,500,000 ..1,500,240 09/16/2015. | 06/15/2020.
74456Q AX 4 |PUBLIC SVC ELEC GAS CO MT ...105.078 1,000,000 998,732 248 08/03/2010. | 08/15/2020.
755111 AU 5 |RAYTHEON CO. 112931 | ... . 1,545,000 | ..ooooveces 1,570,977 (7,847) 07/30/2007. | 12/15/2018.
755111 BR 1 |RAYTHEON CO. .. 108279 | oo 1,082,790 | covvvvvvnns 1,000,000 998,956 226 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC ...108.864 544,320 500,000 499,965 7 03/01/2010. | 03/01/2020.
760759 AL 4 |REPUBLIC SVCS INC ..103.716 518,580 500,000 499,944 22 05/02/2011. | 05/15/2018.
760761 AD 8 |REPUBLIC SVCS INC ...110.417 552,085 500,000 499,978 3 11/18/2009. | 11/15/2021.
78572M  AF 2 [SABMILLER PLC ..110.375 2,207,500 2,000,000 1,999,768 82 07/10/2008. | 07/15/2018.
806854 AB 1 |SCHLUMBERGER INVT SA ...100.593 502,965 500,000 499,020 154 09/07/2011.| 09/14/2021.
806854 AH 8 |SCHLUMBERGER INVT SA ...102.042 2,040,840 2,000,000 2,021,347 (551) 08/27/2015. | 12/01/2023.
822582 AM 4 |SHELL INTERNATIONAL FIN . 107.552 | e 1,075,520 | covvoornn 1,000,000 997,757 472 . 03/18/2010. | 03/25/2020.
826200 AC 1 |SIEMENS FINANCIER ...103.658 1,000,000 ..1,023,640 (29,075) | ovvvevverrirnneniinns | vvveerienssessennneenes | s 5.750 YOS [P 11,819 08/24/2010. | 10/17/2016.
82620K AE 3 | SIEMENS FINANCIER ...99.878 | ... ...1,997,560 | .. 2,000,000 ..1,995,178 258 3.250 MN...... 6,139 05/18/2015. | 05/27/2025.
828807 CF 2 [SIMON PPTY GROUP LP ...108.460 271,150 250,000 249,462 I [ e [ o375 | 4420 [MScis | o 3,646 08/09/2010. | 03/01/2021.
828807 CS 4 |SIMON PPTY GROUP LP ...101.704 1,678,116 1,650,000 ..1,647,154 288 13,922 09/03/2014. | 10/01/2024.
842434 CM 2 |SOUTHERN CALIF GAS C ..100.777 | ... ...1,007,770 1,000,000 996,757 320 [ [ | 20003150 103190 [MSe | 9,275 09/08/2014. | 09/15/2024.
845743 BK 8 |SOUTHWESTERN PUBLIC SERV ...103.151 2,063,020 2,000,000 1,999,771 292 X . 10/03/2006. | 10/01/2016.
84756N AC 3 | SPECTRA ENERGY PARTNERS L ....99.127 495,635 500,000 499,517 167 2.950 MS...... .3,933 09/16/2013. | 09/25/2018.
84756N  AD 1 [SPECTRA ENERGY PARTNERS L ...97.375 2,434,375 2,500,000 2,615,111 (11,596) | oovvverrerrirnnriiens | vveereennessessneenes | oo 4.750 MS.o | i 34,965 03/24/2014. | 03/15/2024.
857477 AG 8 |STATE STR CORP ...108.128 1,500,000 | ..covorecne 1,497,038 498 | oo [ | e 4.375 MS...... 20,781 03/02/2011. | 03/07/2021.
867914 BD 4 |SUNTRUST BKS INC. ...100.427 1,000,000 999,977 78 [ oo [ e [ e 3.600 AO...... 7,600 03/21/2011. | 04/15/2016.
867914 BE 2 |SUNTRUST BKS INC. ...101.703 1,500,000 ..1,499,585 380 [ .cvverrerrernrenriins [ | e 3.500 AN 23,479 10/27/2011. | 01/20/2017.
871829 AZ 0 [SYSCO CORP ...101.560 . 1,000,000 21,000,000 | covoveevrerrenreninns [ e e [ | o 3.750 AO...... 9,375 09/23/2015. | 10/01/2025.
882384 AA 8 |TEXAS EASTN TRANSMISSION ...105.340 | .............1,053,400 | ..oovvvvnnnee 1,000,000 999,138 ABT | oo | v [ e 6.000 MS...... 17,667 09/06/2007. | 09/15/2017.
884903 BK 0 | THOMSON REUTERS CORP. ...103.321 1,050,000 | ...covvnecen 1,047,223 422 | oo [ | e 3.950 MS.ooin | s 10,484 09/28/2011. | 09/30/2021.
88579Y AR 2 [3MCO ...102.138 1,000,000 996,283 133 | e | | e 3.000 08/04/2015. | 08/07/2025.
887317 AF 2 |TIME WARNER INC ...108.449 1,500,000 | ..oooooecee 1,497,622 A98 | oo | e [ e 4875 03/03/2010. | 03/15/2020.
887317 AK 1 |TIME WARNER INC ..107.854 | ... . 1,000,000 993,823 1011 | | | s 4750 03/30/2011. | 03/29/2021.
88732) AH 1 |TIME WARNER CABLE INC .. 104.607 | ..ooevvvvernne 1,046,070 | .covoovvnec 1,000,000 994,750 3,668 | ..ovvvrerrieinirniiinns [ | e 5.850 06/05/2008. | 05/01/2017.
88732 AS 7 | TIME WARNER CABLE INC ..114.957 ...1,149,570 1,000,000 997,290 700 [ [ | oo 8.250 03/23/2009. | 04/01/2019.
892367 CF 0 |[TOYOTA MOTOR CREDIT CORP ...100.059 | ... ...1,000,590 | .. 1,000,000 999,365 115 | e | e | e 2.150 03/09/2015. | 03/12/2020.
90131H AE 5 |21ST CENTY FOX AMER ..100.396 | ....ovvvennee 1,254,950 | ...ccvvvuee. 1,250,000 | ..covorecne 1,241,820 332 | s | e | s 3.700 08/11/2015. | 09/15/2024.
90131H AQ 8 |21ST CENTURY FOX AMRICA ...107.640 2,421,900 2,250,000 2,241,741 1,018 | oo [ [ e 4500 02/09/2011. | 02/15/2021.
904764 AM 9 |UNILEVER CAP CORP ...109.275 2,185,500 2,000,000 1,996,179 B56 | .cvvevrrerrirrnrerriinns [ e | e 4.250 02/07/2011. | 02/10/2021.
907818 DA 3 [UNION PAC CORP ...110.238 826,785 750,000 749,224 267 | oovvenneriinneniinns [ | e 5.700 01/31/2008. | 08/15/2018.
907818 DG 0 [UNION PAC CORP .107.332 | e 1,073,320 | ccovvevvs 1,000,000 997,450 A43 | s | e [ e 4.000 07/28/2010. | 02/01/2021.
907818 DM 7 |UNION PACIFIC CORP ..100.701 | oo 1,007,010 | ..cooverenee 1,000,000 999,591 52 [ o [ e | e 2.950 06/06/2012. | 01/15/2023.
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907818 ED 6 |UNION PACIFIC C ..1,019,560 |...102.153 1,000,000 ..1,019,280 (280) 12,278 10/26/2015. | 08/15/2025.
91159H  HA 1 |U S BANCORP MTNS BK ENT.......oooiriumriimriieneimesisesessesssesessessssesssssessssessssessssessssessssessssesssneness | aeseone ...108.065 1,500,000 ..1,496,625 BAT | ovvvvvreeevvciiesenriiins | evvevvcvieneeriisssess | ceenni 8125 {470 [MNL | e 6,359 [ .ot 61,875 | 05/19/2011. | 05/24/2021.
913017  BR 9 |UNITED TECHNOLOGIES CORP LS... ...109.561 1,000,000 997,655 485 02/23/2010. | 04/15/2020.
913017 BV 0 [UNITED TECHNOLOGIES CORP ....ocvvirmmirrisrnsiesmessissssssssssessssssesssssssssssssssssssssssssssssssssssnsens | coseees ...102.134 1,000,000 | ....coouece. 1,000,754 (105) 02/10/2014. | 06/01/2022.
92343V AL 8 |VERIZON COMMUNICATIONS.........oosvvveermmirreimmeresseesisssesssssessssssessssssesssssssessssssesssssssesssssssens | coveees ...107.385 1,000,000 999,368 274 02/07/2008. | 02/15/2018.
92343V BY 9 [VERIZON COMMUNICATIONS IN ..103.111 1,000,000 998,621 138 03/10/2014. | 03/15/2024.
925524 BG4 [VIACOM INC......ovieerieeeeeereeeeeseeessesssee s essse s ssses s sss st sss st sesses s sssesessessssessssnenses | seseees ..103.324 | ... . 1,250,000 | ...covonecene 1,237,973 2,012 02/14/2011.| 03/01/2021.
92553P  AG 7 [VIACOM INC NEW.....oocrmririimmriissessisssssssssessissessssssssssses s ssssssssssssssssssssssssssssssssssssssssssensens | coveees ...101.801 | covevvrvinnne 1,781,518 | oo 1,750,000 | .oooovevees 1,746,590 2,621 03/24/2011.| 04/01/2017.
92553P  AJ 1 [VIACOM INC NEW.....cooormuivimmmarrisieesesssssssse s st ssss st ssss st sss s sssssssssssssssnsens | svvenes ....98.638 493,190 500,000 494,733 767 . 12/07/2011. | 12/15/2021.
92553  AX 0 |VIACOM INC NEW, LS... .....93.784 468,920 500,000 496,583 344 | i [ | 000003875 [ 1.3.970 [AO.e, | oo 4844 | 19,375 | 03/04/2014. | 04/01/2024.
927804  FC 3 [VIRGINIA ELEC & PWR CO...oocrvvuummrriemmmreisinrsiissessessssessessseessssssessssssssssssssessssssessssssessssssnesssssns | soseses ...107.255 1,000,000 999,170 450 17,519 59,500 | 09/06/2007. | 09/15/2017.
927804 FS 8 |VIRGINIA ELEC & PWR CO LS... .....99.635 2,000,000 | ...oovvvrnnee 1,974,967 707 | ovvevverrnernnnrnnens | cvneerrvennensersenseenns [ 00003100 [ 10003250 [MNLccoos [ oo 7,922 | oo 31,344 | 09/15/2015. | 05/15/2025.
92857TW AE 0 | VODAFONE GROUP PLC NEW. LS... ...106.000 1,750,000 | ..ooooveves 1,800,688 (18,798) 37,321 80,938 | 12/02/2010. | 07/15/2018.
92976W  BH 8 | WACHOVIA CORP GLOBAL MTN.....coivuumriuumrrimrriimreisseseeasessesesseessesssssssssesesssssssessssssssssessssssssnesess. | ceven ...107.932 1,000,000 998,897 485 B [ 23,958 | ..coovonens 57,500 |01/28/2008. | 02/01/2018.
929903 DT 6 |WACHOVIA CORP NEW........omiroieumrreiemmrieesmmnsessssssesssssesssssssssssssssesssssssssssssssesssssssessssssessssssneesssssns | coseres ...105.876 1,500,000 | ...ooovenes 1,498,843 741 3,833 86,250 | 06/05/2007. | 06/15/2017.
931142 CG 6 |WAL MART STORES INC ...105.577 1,000,000 995,208 3,568 12,840 07/30/2007. | 04/05/2017.
931142 CJ 0 [WAL MART STORES INC......ooouirvirimrriesesreesiessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsessssnns | coveees ...109.477 | ... . 1,000,000 | ..o 1,011,803 (5,134) 21,911 01/23/2008. | 02/15/2018.
931142 DP 5 |WAL-MART STORES INC.....oooourrrviummmrriismmcssiismesssisssesssssssessssssssssssssssssssssessssssessssssessssssessssssnessss | soseses ..103.330 | ovverriennne 1,033,300 | ccovvvverns 1,000,000 996,690 340 6,325 04/15/2014. | 04/22/2024.
94106L  AZ 2 [WASTE MGMT INC DEL.....uuvverreurresimaeessssmessesssessessssssssssssssssssssssssssesssssssssssssssssesssssssssssssssssnsens | soseres ...101.095 2,021,900 2,000,000 1,995,683 436 | oo [ e | 00000 3.500 | 1000.3.530 [MNLccos | i 8,944 | ... 70,000 |05/05/2014. | 05/15/2024.
94974B  EV 8 |WELLS FARGO CO MTN BE........coruorrirmmniesinessissssssssseesessssssssssessssssssssssssesessssesssssssessssnnens | coveees ...108.809 ...1,088,090 1,000,000 998,799 198 | | vvnnerrisseeneiinnenns | eeeid.800 [ 1004620 [AO.eece | ooreviinnne 11,500 | oo 46,000 | 03/22/2011. | 04/01/2021.
94974B  GA 2 |WELLS FARGO CO MTN B .....99.660 ...1,644,390 1,650,000 ..1,646,049 386 16,940 54,450 | 09/02/2014. | 09/09/2024.
94974B  GH 7 [WELLS FARGO CO MTN B.....ocovviorumriiriceiesineesesiesssssesssssssssssasesssssssssessssesssssaesssssssesssssssssssss | coveees ...97.071 2,426,775 2,500,000 2,492,279 629 Y [ 27,500 | oo 37,500 |02/11/2015. | 02/19/2025.
94989W AS 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST......ccovuummrriimerrisnensisnsessessssesssssesssssssesssssns | coveees ...101.410 4,000,000 | ...covvvrneee 4,119,564 (A04) | oo | veesnerreinseeniinnes [ 20000 3.695 [ 1103480 |MON... [ ccovvieeecrrn 6,569 | v 10/29/2015. | 11/15/2048.
95709T AL 4 [WESTARENERGY INC LS... ...100.286 1,000,000 999,993 3 11/05/2015. | 12/01/2025.
96950F  AD 6 [WILLIAMS PARTNERS L P...oooruiiiiiieniiiiniisnessissessissnessssssssssssesssssssssssssssssssssssssssesssssnsens | ooveees 92.555 1,851,100 2,000,000 2,000,408 (85) 02/04/2010. | 03/15/2020.
96950F  AM 6 [WILLIAMS PARTNERS L P....ouviriiiriiiiiiiieisiessisssies i ssssssssssssssssissssssssssssssens. | coseees .....719.665 796,650 1,000,000 998,228 177 02/27/2014. | 03/04/2024.
984121 CJ 0 [XEROX CORP LS... ....93.133 1,850,000 | ...oooveves 1,844,735 524 05/06/2014. | 05/15/2024.
0020BR  BX 9 [AT&T INC..ooouurrerrmuereesmmesesssessssss s esssse st bbb | crsines ...106.129 1,300,000 ..1,300,000 11/14/2013. | 11/25/2020.
00900Q  AB 9 [AIMIAINC. ..o | s ..103.728 . 1,845,000 .1,915,419 (63,785) 12/04/2013. | 01/26/2017.
01626P  AB 2 |ALIMENTATION COUCHE..........orueureeemreenreimeresseeeesesesssesssesssssesesesssssssssesssssssssesssssssssessssssssssssssness | sessnne ...104.067 131,124 126,000 131,729 (825) 05/29/2015. | 11/01/2019.
01626P  AD 8 |ALIMENTATION COUCHE.........ccoouirieriiiriiseissesisesessesisessssesssesssse s sssesssssesssesssenens | cvsione ...108.057 799,622 740,000 783,452 (8,170) 01/14/2015. | 08/21/2020.
02137P  AE 6 [ALTALINKLP s st | cvseees 20096.696 | .ooovviienne 1,038,515 | covveeves 1,074,000 | ..o 1,074,100 (12) 03/03/2015. | 03/07/2022.
02580Z AM 8 [AMERICAN EXPRESS CDA........cimirimmmuirismiissismmesssssssessssssssssssssssesssssssssssssessssssssssssssssssssssssssssnns | soseses ...101.708 3,051,240 3,000,000 3,062,512 (24,458) 02/05/2015. | 03/29/2018.
05565Q  CK 2 |BP CAP MKTS P L Cooovooeeeeereiiiaesesissesessssssssssssssessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | onee ...105.620 496,414 470,000 470,000 | .ooooovvverreereernnns [ e e | e | e 3497 10003490 [MN.cooot | oo 2,393 | oo 16,436 | 11/05/2013. | 11/09/2020.
06367V BB 6 [ BANK MONTREAL. .....oooouurivitmmiriisiessesessssssesses sttt sessssssennens | cvveees 98787 | e 1,833,487 | covvevs 1,856,000 | ..ooooveves 1,855,276 [ .covvoocvvriinvcrrin [ ceerriiiseensinnenneins [ eovenrinneesninsnnnnin | vovversiinsensennennes | 002120 1002120 [MSeciiis | e 11,535 | covvvvier 19,674 | 03/11/2015. | 03/16/2022.
06367X  KF 7 | BANK MONTREAL QUE.......cooriiummmrreesmmrseessssssisssssssssssssssssssssssssssssssssssssssssessssssssassssssssssssssessssssns | svvenes ...100.629 ...1,389,686 1,381,000 12 6,847 10/01/2015. | 10/06/2020.
064149 7L 5 [BANKNOVA SCOTIA......oireieurreeimmrreiissessessssseessssessesssesssssssesssssssssssssse s ssssssessssssesssssssnessnss | ceeeses ...101.509 ..1,319,617 1,300,000 " 115 01/08/2015. | 01/13/2020.
064149 8J 9 [BANK NOVA SCOTIA......comiiuriimiriieriiisesisesisiesise s sise s sssenssssssen | ceesees ....99.530 5,921,040 5,949,000 5,922,146 2,902 10/13/2015. | 05/01/2018.
064151 BL 6 [BANK NOVA SCOTIA HALIFAX ..oociviirriciiresiesisssesssessssssssssssessssssssssssssssssssssssssssssssssssssessess | coseees ..100.599 | ..cocvvvvennne 1,983,812 | oo 1,972,000 | ..o 1,971,505 58 06/10/2015. | 06/15/2020.
07329V AJ 9 | BCIMC RLTY CORP.....ccvvttmuriitrimerissmsssssssessesssesssssss et ssss s st sss st ssessssens | cvveees ...101.929 3,852,916 3,780,000 3,798,934 (12,355) 12/04/2013. | 06/29/2017.
07320V AQ 3 |BCIMC REALTY CORP .o sssssssssssssssssssssssssanns | svssens ....99.708 985,115 988,000 987,650 35 05/29/2015. | 06/03/2021.
07813Z  BM 5 [BELL CANADA ot ssssse s sss bbb | ceeeres ..104.453 | oo 1,044,530 | cooooovn 1,000,000 | ... 1,009,819 (5,537) 06/28/2012. | 09/13/2017.
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07813Z BN 3 |BELL CANADA .|C .2FE ..2,345,954 | ...106.806 2,317,690 2,170,000 2,295,687 (37,209) ....67,588 | 05/01/2015. | 04/26/2018.
078132 BS 2 [BELLCANADA ettt | eerees Cl... 2100722 | e 1,078,733 | .covve. 1,071,000 | ..covonecen. 1,066,843 138 09/28/2015. | 10/03/2022.
112822 AA 6 |BROOKFIELD REN ENG PART  ...ccviiimmrriiimmcreiismrrecsssssssssssssssssssssssssssssssesssssssssssssssssssssnnsssssns. | woones Cl. ...98.477 973,938 989,000 988,960 | ..ovvurvverirrrirrens [ rereererreiienneiies | ervennenrinnenninens | e o3 92 | 000en3750 | IDeers | v 3,042 | i 27,551 | 03/03/2015. | 06/02/2025.
126462  AB 6 [CT REAL ESTATE INV TRUST ..ooooiiivirrnriisicesissssssssssesssssssssssssessssssssssssssssssssssessssssssssssssessens | svvenes Cl.. ....99.434 723,880 728,000 728,000 14,450 | 06/01/2015. | 06/09/2025.
126572 AN 3 | CU INC MEDIUM TERM NT CDS......couvvirrmmreimmmrressesssssessesssssssssssessessssssssssssssssessssssssssassssesssnsens | oenes ...121.665 486,660 400,000 505,530 (3,068) 22,224 | 09/25/2012. | 10/30/2037.
131253 AL 0 |CALLOWAY REIT ...106.129 350,226 330,000 348,491 (2,355) 6,683 | 05/12/2015. | 07/27/2020.
131253 AM 8 | CALLOWAY REIT ... oouuiierureemmresmeeessseresssesessesesssessssessssessssesssssessssesssssessssesessessssssssssessssssssssesssssssssnensses | soseees ...103.629 293,270 283,000 300,728 (1,898) 01/30/2015. | 05/30/2023.
131253 AT 3 [CALLOWAY REIT...ouuiieeiurreismnereessseeesssssesesssssessessssesssssssessessssessssssssssssssessssssesssssssesssssssesssssssessess | coveses ....99.017 671,335 678,000 680,643 (201) 03/17/2015. | 02/06/2025.
13321 AG 3 [CAMECO CORP.......covitmmaerisisaessessssssssse st | ceninen ...110.439 900,078 815,000 891,503 (19,442) 03/05/2013. | 09/02/2019.
135952 4F 0 | CANADIAN IMPERIAL BANK .....oouiieiiumreiiimrreiiisrsessssssssssesssssssesessssssssssssesssssssessssssessssssnessesens. | e ...100.427 2,167,215 2,158,000 2,156,842 94 10/09/2015. | 10/09/2018.
135952 HZ 2 |CIBC ...101.796 3,053,880 3,000,000 3,031,315 (16,325) 01/13/2015. | 10/18/2017.
13595Z  Z8 B | CIBC.eeuuceeereeeeeeeereeeeeeseeetseeesse et sesse st | cerees ...99.723 2,742,383 2,750,000 2,745,198 285 07/09/2015. | 07/14/2020.
136375 BP 6 [ CANADIAN NATL RY CO...oouuurriuummireismsrsiessnreesssssessssssesssssssessssssesssssssessssssessssssssssssssssssssssessssses. | covenes ...107.634 538,170 500,000 499,651 172 | | vvsserveinseessiinnenne | 00000:5.850 [ 1005.890 | MNLooo. [ v 3,738 [ 29,250 |09/19/2007. | 11/15/2017.
136375 BV 3 | CANADIAN NATL RY CO..ccoourrierriimriirreiensiseessesssssesssesssssessessssessssesssssessssessssesssessssessssessssnenssnns. | sovsees ..100.758 | oo 1,007,580 | ..ooooonnc 1,000,000 995,877 625 28,500 | 11/07/2011. | 12/15/2021.
136375 CG 5 [ CANADIAN NATL RY CO...ooouurrieummrreiimmreeissreesssssssessssesssssesssssssssssssssesssssssesssssssessssssssssssssesssssss. | coveees ...102.620 823,012 802,000 799,358 13 09/14/2015. | 09/22/2045.
13644Z AW 7 |CANADIAN PACIFIC RR CO ...109.675 877,400 800,000 889,287 (24,482) 50,000 |04/23/2015.| 06/01/2018.
140462 AA 7 |CAPITALPOWER o sssssssssennees | oo ...102.116 153,174 150,000 149,908 19 | | eeesnenrensseeneeninnes [ e 4850 |10 4870 | FA | v 2,627 | s 7,275 | 02/15/2012. | 02/21/2019.
141612 CE 6 |CARDSIITR o seisse s siss bbb | i 2100791 | e 1,184,294 | oo 1,175,000 | ..ooooreees 1,175,000 10/22/2015. | 10/15/2020.
14911Z AR 2 |CATTERPILLAR FIN SERVLTD  ..ccoiiiiiciiieriieseisessieesisessssessssse st s st ssssssssssssssssssssssns | woneees .....99.668 301,994 303,000 302,950 8 [ e [ ervnenrrnnrinennnnenes | oo 1750 | 0001750 {IDeci | vvvveerirenenid20 | i 2,680 | 05/26/2015. | 06/03/2019.
17039A  AA 4 |CHOICE PROPERTIES REIT  oooooiiiierciciesreiisessesssessssssesssssssssssssessssssssssssssessssssesssssssesness | oo ...104.147 729,029 700,000 727,029 (593) 12/08/2015. | 07/05/2018.
17039A AE 6 |CHOICE PROPERTIES REIT ....99.614 703,275 706,000 706,000 (7) 02/02/2015. | 09/14/2020.
20825T AA 5 [CONOCOPHILLIPS CDA FDG CO......cooorumreerimrresimersesssesssssssssessassssssssessessssssssssssssssssssssssssessess | coveves ...103.292 2,065,840 2,000,000 1,996,723 3,955 07/30/2007. | 10/15/2016.
23384N  AM 9 [ DAIMLER CDA FIN INC....ooouuiiriemmiriesinersessesessssssessessssssssssessssssssessssssesssssssessssssesssssssessssssessssssns | coveses 101111 252,778 250,000 252,634 (66) 12/08/2015. | 03/26/2018.
23384N AN 7 | DAIMLER CDA FIN INC.....couuvermrermrrermrermeessnerssssesssesssssessssssssssssssssssssesssssessssesessessssessssesssnesssseesssnenes | sossene +098.850 | cooverriinnns 1,981,943 | ..cooooneee. 2,005,000 | ..oovvvrneee 1,995,293 1,319 | e | evnerennernseeennnen | e 1420 | 1001600 |AO.c. | v 7,098 | oo 14,236 | 08/11/2015. | 10/02/2018.
25675T  AA 5 [DOLLARAMA INC.....ocvvoeirerreeimmreessssseisssesseissesesssssesssssse s sessesssssssenness | ceseres 102576 | e 1,261,685 | .covvoovs 1,230,000 | ..oooovens 1,255,702 (6,645) 38,069 |03/31/2015. | 11/05/2018.
292502 AT 5 [ENBRIDGE PIPELINES INC ...oviiitiiuriieiiesissesisesssesessessssessssesssses s s sssssssssessssssssssessssssses | coseees ...100.012 723,087 723,000 721,932 24 09/24/2015. | 09/29/2025.
292547 AJ 3 [ENBRIDGE INC FUND HLDS  ..oooiiiirreiireiiiesresisssssssessessssessssssssssssssessssssesssssssessssssesnsssens | coneees ..101.594 | ocoivnne 1,015,940 | coovvov 1,000,000 999,927 36 29,160 | 12/11/2012.| 12/14/2017.
292902 AQ 3 [ENBRIDGE GAS DISTRIBUTION ......coosiiiiiiiiiiiirieiisiirsisiesiiessssss s sssssssssssesesssssssinas | coseees ...102.137 554,604 543,000 542,820 5 09/08/2015. | 09/11/2025.
316701  AA 9 [FIFTHAVENUELP o sssessssssesnssns | coneees ...107.641 414,955 385,499 385,499 [ oo [ e [ | | o710 [ 7100 | FA ] e 7,352 [ s 18,157 | 07/20/2011. | 08/05/2021.
319438 BF 6 [FIRSTCAP REALTY INC oot sssissssssssessssssssssssesssssssssssssssissnsnnins | coveees ...112.756 789,292 700,000 784,259 (17,031) | v | vvverrvissenreieneenes | 00000:5.600 [ 1110.2.630 | AO.cuuee [ vovvvverrrrn8,748 | s 39,200 | 01/20/2015. | 04/30/2020.
34527A BN 9 |FORD CREDIT CANADA oottt st | svsione ...100.228 2,004,560 2,000,000 2,000,000 09/09/2015. | 09/16/2020.
349597  AB 8 [FORTISBC ENERGY.......orrreuuuireesmmmrressmmeresssanesssssssssssssssessssssssssssssssssssssesssssssesssssssssssssssesssssssessess | coseres ....89.775 395,908 441,000 441,000 04/08/2015. | 04/13/2045.
35085Z BG 0 [407 INTERNATIONAL INC ...ocvviormuririsrierrismmessssiesssssssssssssessssssssssssssessssssssssssssssssessesssssssssesssssens. | coseees .....99.604 1,290,000 ..1,288,272 21 09/06/2012. | 09/11/2052.
361582 BH 8 [GE CAPITAL CANADA oo esssssssesssssns | cnseees ...106.690 . 1,158,000 ..1,235,425 (31,503) 05/14/2015. | 08/17/2017.
36158Z BN 5 [GE CAP CAN FUNDING.......ocouurreermmrrisimseriessneseesssseessssssessssseesssssssessessssesssssssesssssesesssssssesssssenessess | coseses ...114.074 501,926 440,000 501,263 (14,769) 01/23/2015. | 09/10/2019.
36158Z BV 7 | GE CAP CDA FDG CO MTN CDS......coourvummrimmremmnerismsessessssessssessssessssessssesssssssssessssssssssesssssssssessssnses | soseees ...113.308 849,810 750,000 768,849 (2,750) 09/24/2012. | 01/26/2022.
36158Z BX 3 [GENERAL ELEC CAP CANADA ....coooiiiiiiiieiiesissnesnessssssssessessss st ssssessessssssssssssssssssssssenns | eeeeees ...106.305 409,274 385,000 409,268 (1,993) 09/11/2015. | 06/11/2019.
36158Z CA 2 | GENERAL ELECTRIC CAP CANADA ........coocviiiiiriiiieiieisies i sssssnssses | ceseees ...102.119 331,887 325,000 333,676 (2,995) 02/19/2015. | 05/31/2018.
371852  AG 6 [GENESISDIRECT INC oot sssss s sssssssssssssessssssessesns | ceneees 99.334 | e 1,056,914 | .oovvoos 1,064,000 | ..oooovens 1,064,000 04/16/2015. | 04/15/2020.
371852 AK 7 [GENESIS TR L.oouuiriiuiuairiisiriissessisses st et ssss s ssss st st ssssssssssssnns | cneeses ...100.378 803,024 800,000 800,000 09/10/2015. | 09/17/2018.
37638Z BG 8 [GLACIER CREDIT CARD TR ..ccciiiiuireeimuiresissesesssssssesssssssssssssssssssessssssssssssssssssssssssssssssssssssnns | coveves ...100.697 906,273 900,000 900,000 | .vovvuvverrrrrerrnnns [ e [ [ e | oo 2230 | 000002230 [MSiiiis | o 5,897 | i 4,799 | 06/18/2015. | 09/20/2020.
40427TH  SZ 7 |HSBC BANK CDA oottt sssss s | o ..100.522 | vevvviienne 1,144,946 | ... 1,139,000 | .oovoovevs 1,139,366 (11) 11/25/2015. | 11/26/2018.
43562Z AE 2 [HOLLIS RECEIV TERM TRST  .occiiiiiiiuriiriieesisessssesissessssesssesssee s ssssse s s ssssssssesesssssssseenss | sosinne .....99.562 669,057 672,000 672,000 | ..ocvererrierinenii [ e | e | o | e 1788 [ 1780 [ FA it v 179 | s 6,041 | 02/18/2015. | 02/26/2020.
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448055 AM 5 [HUSKY ENERGY INC .|C .255,209 |.....95.100 243,456 256,000 255,239 30 3.550 3.590 2,764 4,544 | 03/09/2015. | 03/12/2025.
448102 AD 2 [HYDRO ONEINC oottt sesee s enesnsnnes | aesiene Cl... ...132.790 265,580 200,000 266,616 (2724 ) SOOI DO PO 6.350 |[....3.780 |JJucorvcs| o 5315 | oo 12,700 | 09/25/2012. | 01/31/2034.
44882C  AE 4 |HYDRO OTTAWA HLDG.......couurrriermareessmmeesessmssssssseessssssessssssssssssssssssssssssssssessssssssssssssesssssssssssss | woonee Cl. .....96.351 409,492 425,000 425,000 3639 |.....3.630 01/28/2015. | 02/02/2045.
449586  AA 4 [IGM FINANCIAL INC.......ooomiverieriioeiessiss sttt | eneees Cl.. ...116.555 472,048 405,000 458,269 (15,250) | .ovvvvevvenrernenrinns | veveereenssensesnneenes | e 7.350 |......3.080 11/20/2013. | 04/08/2019.
45834Z  AB 5 [INTERPIPELINE LTD....oooiveouuureeemmmnreesamsesessssessessssesssssssesssssssessssssssesssssssessessssessssssssssssssssssssssensess | coveees Cl. .. 104455 | ...coooeeeee 1,566,825 | ...ooooonnv 1,500,000 | ..o 1,577,686 (14,159) 3.839 |....1.770 07/07/2015. | 07/30/2018.
45834Z AD 1 |INTERPIPELINE LTD .|C ...104.417 626,502 600,000 630,626 (4,240) | ..o | e [ s 3.448 .260 04/29/2015. | 07/20/2020.
53947Z BT 3 [LOBLAW COS LTD....couuurermmresmresmeeesmersssssessesssseesssesssssessssesssssessssssssssesssnessssssssssesssssssssnesssenssssesssenees | soseees Cl... ..112.891 790,237 700,000 795,115 (16,752) 5220 |......2.020 02/27/2015. | 06/18/2020.
539481  AJ 0 [LOBLAW COS LTD  ooooiveiuurreesmmersesssaesessssesssssssssssssse st ssssssessssssesssssssssssssssesssssssessssssssssssans. | soseres Al. ...112.208 645,196 575,000 655,869 (BT | oo | eevrreeeresssesssenies [ e 4860 |......2.810 02/12/2015. | 09/12/2023.
56348Z AV 7 [MANITOBA TELECOM SVC MTN....oouuriiuummrreimmmereeismnnsessssesssssssesssssssssssssssesssssssessssssesssssssessssssnensess | coseses Cl.. ...106.744 293,546 275,000 274,986 L3 PO RPN PO 4590 |.....4.590 09/27/2011.| 10/01/2018.
564835 AJ 5 [MANUFACTURERES LIFE INSURNACE ........ocoimmrriiirreiiinneeiinsssessessssssessssssesssssssessssssessssssnnes | coveres Cl. ....99.107 ...1,189,284 1,200,000 ..1,199,956 A | s | e [ s 2100 |......2.100 03/05/2015. | 03/01/2025.
564835 AL 0 |MANUFACTURERES LIFE INSURNACE .|C ...101.231 1,771,543 1,750,000 ..1,750,000 . 11/17/2015. | 11/22/2027.
633067 B2 8 [NATIONAL BANK CDA.......iriumriirmrierreisesissesessessssesesssessssessssessssesssssessses s ssssessssesssssesssssssssessssssses | sossees Cl|... ....99.298 840,061 846,000 846,157 (111 ) OTTROTOR IO PR 1.742 |....1.730 02/26/2015. | 03/03/2020.
633067  XJ 7 [NATIONAL BNAK OF CANADA  .oooouiiiiiiiesieesessessessesssssssesses s ssssssesses s ssssssssssssesessssssnenns | coseees Cl.. ..102.898 | ..ocovvvinnne 1,440,572 | ccovvor 1,400,000 | ..o 1,445,571 (5,869) | vvvvvevrrrerrmerrerrneens | wevrrenresseessesies [ cevees 2794 |....1.510 |FA....... 15,413 08/27/2015. | 08/09/2018.
663307 AC 0 [NORTH WEST REDWATER PRT ....couurviermuurresmmaeressiaessessssssssssssessessssssssssssssssssssssssssssssssssssssssssassnss | soseres C|. ....98.123 839,933 856,000 855,743 KX RS RTIUR ISR PR 2.100 |.....2.100 |FA....cc.| oo 6,399 [ .o 8,988 |02/18/2015. | 02/23/2022.
663307 AD 8 [NORTH WEST REDWATER PRT  .....iivicimereisieesessnsssssssessessssesssssssesssssssessssssessssssssesssssaenns | coseees Cl. ....91.183 364,732 400,000 398,574 26 | oo | s | e 3700 |.....3.720 02/18/2015. | 02/23/2043.
667869 AA 9 [NORTHWESTCONNECT GROUP .|C ..1,006,168 |...124.462 ..1,244,123 ...999,601 ..1,005,465 (98) 08/07/2008. | 04/30/2041.
70632Z  AF 8 [PEMBINAPIPELINE oooeeieeieseeiisessssssessssssssssssssesssssse s ssssssss s esssssssenness | csveres Cl.. 2,240,798 99.031 2,219,285 2,241,000 2,240,808 L[ [FUOURRPROPPIOROPORN DOPSORRRORRPPOORRN PO 4.240 |.....4.240 06/11/2015. | 06/15/2027.
766910 AT 0 [RIOCAN REAL ESTAT ....ooiviiummrriummerseesssessssssesssssssessssssessssssssssssssesssssssessssssesssssssessssssessssssnesens | soseses Cl.. 2105479 | e 1,230,594 | coovvoevens 1,170,000 | ..o 1,238,536 (13,729) | vevvvvrserrirnnnnienns | vvveereernsessesnseenes | o 3.850 |......2.100 05/05/2015. | 06/28/2019.
766910 AV 5 [RIOCAN REIT.....oouiiiiiiriiiriiseieiessesessseess st sttt sttt ssssenssnns | cessees C|. ...101.667 793,003 780,000 794,298 (280) [ cvveveverrrierirnennis [ e | e 2.870 |......2.000 12/11/2015. | 03/05/2018.
780086  BU 7 [ROYAL BANK OF CANADA .....comiimiiiimirrismmesissisessesssssssssssesssssssssssssssesssssssssssssssssssssssssssssssssssens. | ooseres Cl. 201727 | e 1,454,696 | ..o 1,430,000 | ..oooovens 1,455,338 (10,527) | v | vvseereeissesressneenes | oo 2364 |....1.310 [MS....| oo 9473 | s 16,903 | 04/07/2015. | 09/21/2017.
780086 DV 3 |ROYAL BANK CANADA A ...101.782 730,795 718,000 730,100 (300) . 12/08/2015. | 03/12/2018.
780086 GH 1 [ROYAL BK CDA MONTREAL QUE..........coocirreiirmrreeimmreeiissessssssssesssesessssssessssssessssssessssssssssssssnes | coveees Cl.. 103331 | e 1,161,440 | coovvooeneee 1,124,000 | .oocovevees 1,167,094 (B,711) | oo | eevrseeneirsseseeiines [ e 2770 [....1.430 [JD.ccves | v 1,786 | 15,567 | 07/08/2015. | 12/11/2018.
780086  KY 9 [ROYAL BANK CDA......cooiriiuumrresmmmisissssesssissesssssssessssssessssssse s sssssessssses st sesssesssssssessesses. | cnseses Cl.. ....99.943 ...4,439,468 4,442,000 | .....oooonec 4,431,654 548 | ..oovvoerrinneriiinns [ e | e 1.920 |.....1.970 10/20/2015. | 07/17/2020.
78008S VD 5 |ROYAL BANK OF CANADA  ..oociiiieieeiierireeeissessssssssessssssssesssssssssessssssssssssssssssssssssssssssssssnssses. | avssone Al. .....99.550 995,500 | .. 1,000,000 999,508 258 | v | ereereseensserensneens | ceeens 1.500 |.....1.520 | Jdovovcre | cerererrnnnn 8,945 | e 15,000 | 01/07/2013.| 01/16/2018.
780100 BY 2 |ROYAL BK OF CDABD CDS LS... ..100.243 | .ocovvvienne 1,002,430 | ccovvvvvs 1,000,000 999,712 A3 | e | e [ s 1450 |.....1.490 [MS...... | oo 8,511 | 14,500 | 09/04/2013. | 09/09/2016.
78010U SN 8 |ROYAL BK OF CDA BD CDS LS... ...100.292 1,450,000 107 [ oo [ e | e 2.150 |......2.150 03/04/2014. | 03/15/2019.
80310Z  AA 7 [SAPUTO INC....ouivviermrrieriieiesssseesssssssissssesssssee s | ceeeres ...102.425 1,125,000 . (184) | oo | eevrereeressssessesines [ o 2654 |......2.340 12/08/2015. | 11/26/2019.
82028K  AM 3 | SHAW COMMUNICATIONS INC......oovvrmmurrerrmeriesmmessessssssisssssssssssssssssssssssssssssssssssssssesssssssssssssnns | coveees ...104.417 2,218,861 2,125,000 2,223,815 (87,224) | v | s | e 5.700 |......1.660 06/03/2015. | 03/02/2017.
82028K AR 2 [ SHAW COMMUNICATIONS........corrvrermmrreermeriessessssseesessssesssssssessssssessssssesssssssessssssssssssssesssssans. | covenes ...111.765 928,767 831,000 938,554 (19,021) | v | vvseereessseesessnsenes | e 5500 |......2.680 01/16/2015. | 12/07/2020.
853585 AA 5 | STANDARD LIFE CO CANADA .....coomrviimmereismsereessesessessssessesssesssssssesssssssessssssssessssseeessssssessssssneens | soseses ...103.410 878,985 850,000 850,000 3938 3.930 09/14/2012. | 09/21/2022.
86682Z AD 8 [SUN LIFE FINL INC MED TER.....cooiiiiiriimirimriinerisssssesssessssesssessssesssssssssesssssssssessssssssssssssesssenes | cossees ..111.601 312,483 280,000 280,586 (ECIC) 1 TOUTUTOOPURTOR IVOPPORRPIRRPPORTOION DR 4.570 |.....4.520 08/17/2011.| 08/23/2021.
86682Z AG 1 [SUNLIFE FINANCIAL INC  oooieciereeiiesreessesessssssssssesssssssssss s ssssssesssssssessssssenness | ceneres 00099.865 | .o 1,497,975 | oo 1,500,000 | ...ooovenes 1,499,048 23 | i | s | e 2,600 |......2.600 09/22/2015. | 09/25/2025.
86721Z  AC 3 [SUNCOR ENERGY INC.....roouiiinririreiseiisseissesissessssss s ssss st essssss s sssesssssssssesssssssssessssnnsss | sensens ...108.903 2,178,060 2,000,000 2,179,073 (CXC724 ) FFUUOTIROITN DOTRRTRRIIRON POOPOS 5.800 |......1.940 12/04/2015. | 05/22/2018.
86721Z AL 3 [SUNCOR ENERGY INC......cvveeeumreiiimmrreeiseesissseseesssesssssssesssssssssssssssesssssssessssssssssssssessssssessssssnes | coveees ...102.375 514,946 503,000 501,565 224 | oo [ [ e 3100 |....3.150 [MN......| vcovorrreenn 1,602 | oo 15,593 | 11/20/2014. | 11/26/2021.
B797IM  AM 5 [ TELUS CORP.......cvitumrreeimmrsessaessessesessessses s | ceeeres 111603 | 2,008,854 | ...cvvvvrnnee 1,800,000 2,042,147 (38,590) | .ovvvvervnerrerirrriins | veerierinesresineenes | s 5.050 [.ee1.950 | Jdeooooree | o 40,016 | ..o 45,450 | 03/24/2015. | 07/23/2020.
8797IM  AZ 6 [TELUS CORP ..ottt ssse st | eesees .....99.499 700,473 704,000 703,732 [ oo | e | crvenssssisnsssisnnens | s | oo 1.500 |.....1.510 |MS...... 2,785 5,280 | 03/24/2015. | 03/27/2018.
891145 2R 4 [TORONTO DOMINION BK ONT ..oocvveiuuirriemmanreesimrsesssssssssessesssssssssssessesssssssssssssssssssssssssssessssss | coseres 2102017 | e 1,760,813 | coovvvvs 1,726,000 | ..ooooveves 1,753,496 (1911 | o | e [ e 2621 |.....2.330 07/16/2015. | 12/22/2021.
891145 4A 9 [ TD BANK ..ottt bbb | eenees .....99.450 3,654,788 3,675,000 3,644,373 213 [ [ [ 1.693 |.....1.890 12/16/2015. | 04/02/2020.
891145 AD 5 [ TD BANK ...oouuiieietrreiiesreeissseeiasse s essssss st esnnisns | ceneres ...101.868 672,329 660,000 672,077 (5,532) [ vevvveeererrennriirenenns | weeseneenessnsessesies [ e 2433 |.....1.280 03/30/2015. | 08/15/2017.
891145 T7 9 [TORONTO DOMINION BK ONT  ..ocivioiuiriiemmaeressiessesssssssssessessss st sssssssssssssessssssssesssssnssssesns | cnseres 2104414 | e 1,011,988 | ooovvvvvennns 972,000 | ..ooevrrennne 1,018,436 (3,010) 3226 |......2.600 05/08/2015. | 07/24/2024.
89119Z  AH 6 [TORONTO HYDRO CORP.......cocimmrrriiimriiirnisrisisssessssessssssssssssssesssssssssssssssssssssssssssssssssssssssssnans | coneves 610,004 92.557 565,523 611,000 610,004 3.550 |......3.560 03/09/2015. | 07/28/2045.
892329 AM 5 [TOYOTA CREDIT CANADA INC  ..ocovvvveerrreiecrriiienneessensessennssssnensssssesssssssesssssssssssssnessssssnsenss | aeevees | G| vveerveenns [eee TFE | v 1,038,710 |...102.850 | ..cvvvvrnecee 1,028,500 | ..ovovvnees 1,000,000 | ..o 1,031,660 (7,051) | oo | eeereneesesnsseseesines [ cevees 2.750 |......1.470 05/28/2015. | 07/18/2018.
892329 AR 4 |TOYOTA CREDIT CANADA INC  .oociirieriineriieriisenisesiinenssessssenssnessssessssssssssesssnesssssesssnessssnessons | vnerss | G | evvveennones | coned TFE | i, 849,193 |.....99.730 847,705 850,000 849,327 135 [ o [ e | e 1.800 |......1.820 02/11/2015. | 02/19/2020.
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918423 AM 6 |VW CREDIT CANADA INC ....97.244 .972,440 1,000,000 999,848 28 ......1.600 .3,891 06/18/2015. | 04/04/2018.
949746  RQ 6 |WELLS FARGO & CO NEW ...103.060 1,261,000 | ...cooonecen. 1,264,394 (183) [ coveverererrireerinenins [ e | e 3.874 |.....3. 5,502 05/13/2015. | 05/21/2025.
949752 BL 9 |WELLS FARGO FINL CDA CORP ..101.714 1,200,000 ..1,208,776 (7,765) | oo [ e [ e 2774 |....2. 13,116 12/04/2013. | 02/09/2017.
949752 BM 7 |WELLS FARGO FIN CANADA ..104.016 | ... . 1,150,000 ..1,197,292 (2,952) | coovovrevernerrininneens | e [ cevees 2944 | .1, 14,720 10/08/2015. | 07/25/2019.
95751Z AR 4 |[WESTCOAST ENERGY INC ...100.997 919,073 910,000 909,627 | ..o [ e [ [ | 3.770 |.....3. 2,256 12/02/2015. | 12/08/2025.
G0753U AX 3 [HEATHROW FUNDING LTD ..106.844 | ... 1,231,911 | . 1,153,000 .1,232,196 (B,731) | cevvvrvvereerrerinnenns | eevrsvenressnnessssnnes [ cevnes 4.000 22,809 09/08/2015. | 07/03/2019.
U60901 AC 6 |MOLSON COORS INTL LP. ....99.736 916,574 919,000 918,808 20 2.250 |......2. 5,965 09/11/2015.| 09/18/2018.
06739F HT 1 |BARCLAYSBKPLC ...100.737 ...1,007,370 1,000,000 999,950 | ...veuriirriieniis [ e [ [ | 2500 |......2. 9,097 25,000 |02/12/2014. | 02/20/2019.
111021 AK 7 |BRITISH TELECOMMUNICATION. ....99.894 998,940 1,000,000 999,375 191 2.350 |......2. 8,943 23,500 |02/11/2014.| 02/14/2019.
22546Q AP CREDIT SUISSE NEW YO.....oiiiiiisiisisisisssssiscississsisssissssssisssnssssesssnsssssnns | convee | P | ccvnniiinns | connee 1FE ...100.441 1,506,615 1,500,000 1,502,905 52 3.625 16,917 36,250 | 08/04/2015. | 09/09/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX ..460,419,966 447,729,100 .451,513,342 | ............(74,132) | ........ (1,015,700) 0 0 XXX | XXX | XXX |.....4,749,823 | ...... 14,548,046 XXX XXX
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
76110W_ MB RESIDENTIAL ASSET SEC 200. ...101.893 1,376,579 800,311 16,721 01/31/2003. | 09/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrities. ..o XXX 376,579 800,311 0 16,721 0 XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
07388L AE 0 |BEAR STEARNS CMBS 2006-PW. ...100.894 7,811,601 (12,671) 01/12/2007. | 09/11/2041.
07388P AE 1 |BEAR STEARNS CMBS 2006-PW. ..101.155 | ... .11,099,607 251,727 e | s (26,226) 08/02/2012. | 12/11/2038.
125926 BD 4 |COMM MORTGAGE TRUST ...103.046 2,728,212 2,647,567 2,756,731 (461) . 11/24/2015. | 08/10/2024.
12592P BE 2 |COMM MORTGAGE TRUST c99.715 | 997,150 | coovevvrrenne 1,000,000 | ...covonecn. 1,008,388 (C1C) 1 ORI IR DR 3.378 B [P 1971 | 2,815 | 11/23/2015. | 10/10/2024.
12593F BD 5 |COMM MORTGAGE TRUST ...101.653 5,082,650 5,000,000 5,147,914 (1,848) [ ..o [ [ 203,708 |......3.480 |MONL.. | oo 10,815 | .............. 92,700 | 06/12/2015. | 07/10/2048.
14041N  EV 9 | CAPITAL ONE MULTI-ASSET EXECUTIION TRUST. ....99.340 4,470,300 4,500,000 ..4,499,813 16 4,160 53,560 | 05/12/2015. | 03/15/2023.
161571 FQ 2 |CHASES ISSUANCE TR ...97.067 | ... ..7,231,492 | .. 7,450,000 | ... ..7,347,658 3,906 11/24/2015. | 09/16/2024.
17321  AD 6 | CITIGROUP COMMERCIAL MORTGAGE TRUST .107.957 | 7,589,377 | oo 7,030,000 | ..oovvveenes 7,760,471 (10,904) 08/27/2015. | 09/10/2046.
17322A  AD 4 |CITIGROUP COMMERCIAL MORTGAGE TRUST. ...104.755 6,809,075 6,500,000 6,770,168 (32,820) 09/26/2014. | 01/10/2024.
46625Y CV 3 |JP MORGAN COM MTG 2004-LN ...100.195 171,720 171,386 167,115 4,712 06/13/2008. | 07/15/2041.
466437 BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES ...100.312 5,015,600 5,000,000 5,047,058 (13) 12/22/2015. | 12/15/2024.
59023B  AE 4 |MERRILL LYNCH 2006-C1 A4. ..100.198 | oo 1,188,020 | .............. 1,185,673 | ...coouvve. 1,301,199 (81,142) 10/22/2010. | 05/12/2039.
92890K BA 2 |WFRBS COML MTG TR ...102.348 3,070,440 3,000,000 3,073,765 (1,307) 09/26/2014. | 09/15/2057.
92938V  AQ 8 |WF-RBS COMMERCIAL MORTGAGE TRUST 105395 | ... 7,904,625 | .............. 7,500,000 | ....covveeeee 7,810,685 (7,677) 09/11/2014.| 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST .. 101,993 | 4,079,720 | oo 4,000,000 | ...ccoovuuee 4,126,522 (2,628) 08/04/2015. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. ....99.581 7,400,000 (14,616) 11/24/2015. | 12/15/2024.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. ...97.687 | ... 7,000,000 . (2,829) 09/29/2015. | 02/15/2048.
94989K AV 5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. ...100.867 5,043,350 5,000,000 5,147,971 (1,839) 06/19/2015. | 06/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. XXX [ 94,500,023 93,099,881 95,708,172 0| (188,396) 0 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U AC 2 |AEP TEXAS CTRFDG 2012-3 .....99.956 7,000,000 | ..cooonvennee 7,019,224 1,994 | i | e [ e 2.844 |.....2.790 |JD..coces | corvrrrernnnn 16,595 | ..ooovvene 170,694 | 11/19/2015. | 03/01/2026.
00110A AE 4 |AEP TEXAS CTRFDG ...110.685 . 1,921,000 2,173,446 (886) [ .vvvovvevrierriieriis [ e | e 5.306 |..... 50,967 09/30/2015. | 07/01/2020.
02005E AD 2 |ALLY AUTO RECEIVABLES TRUST ..100.043 | .............1,412,995 | ... 1,412,388 | ...coovnecn. 1,412,387 (850) [ cvvvvvrernrrererirneniins [ e | e 1.060 |......1.060 |MON... | ccoorerrrrennene 665 | oo 14,971 | 05/22/2012. | 01/15/2016.
02582) GS 3 |AMERICAN EXPRESS .....99.920 2,000,000 2,000,000 | ..cvovuieininiiins e e [ | 1.290 |..... 1,197 25,200 | 06/24/2014. | 01/15/2020.
05522R  CU 0 | BANK OF AMERICA CREDIT CARD TRUST. ....99.430 5,965,800 6,000,000 5,999,374 93 | s | e | e 1.360 |.....1.360 |MON... [ .ocovcriune 3,627 | oo 51,227 | 04/22/2015. | 09/15/2020.
09658U AD 1 |BMW VEHICLE OWNER TRUST .....99.589 ..4,581,004 4,600,000 | ............. 4,599,600 £ T8 OO DO PO 1.500 |..... 10/08/2014. | 02/25/2021.
12632X AD 0 |CHN EQUIPMENT TRUST ....98.980 | ... ...9,898,000 0,000,000 9,997,545 845 | ..o | e [ s 1.650 |..... . 10/16/2014. | 10/16/2018.
14041N DX 6 | CAPITAL ONE CC TR 2007-7A......coooirirrvireiiririinsiesessisssssesssssessssssssesssssssssessssssssessssssssesssnesses. | ooesese | oo | wvsesssenens | coeene 1FE ...107.337 5,366,850 5,000,000 5,320,078 (B7,749) | vvovevvcrreeiinnnns | v | 5.750 |......2.920 |[MON... | .cccoovevnene 12,778 | oo 287,500 | 02/24/2011. | 07/15/2020.
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152000 AD 9 |CENTERPOINT ENERGY TRANS I I ..2,695,059 |...102.773 2,875,606 2,798,017 2,760,870 8,596 08/17/2007. | 08/01/2019.
15200W  AC 9 |CENTERPOINT ENGY TRANS 20........ccmrriuriumrrimerisnressesisesesssessssesssssesssessssesssesesssessssessssesssnessssns. | seseees e ..4,999,965 |...101.466 5,073,300 5,000,000 5,000,000 01/11/2012. | 10/15/2025.
161571 BT 0 | CHASE ISSUANCE TRUST CC 2007.........ccouuurimumriiieiinisisisisesissesssesisssssssesesssssssssssssssssesssssssssnes | coseees e ...104.591 6,275,460 6,000,000 6,311,727 (92,457) 11/30/2010. | 04/15/2019.
161571 FK 5 |CHASE ISSUANCE TRUST  ...ooiiiiiiieriiceiiesiieesisesiss s ssse s | ceesies e +:98.600 | .ooooeannd 6,902,000 | ..ooovvrennee 7,000,000 | .....ccveeec 6,954,387 11,921 09/26/2014. | 08/15/2019.
173056  EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST.........covvireiiriiriiieriieseiesisssessssssssessssssssesssssssesones | cooees e ...107.379 .10,737,900 0,000,000 ....10,396,268 (84,466) 03/25/2010. | 02/07/2020.
17305 FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. I I ..7,050,930 |...102.312 | ... ..7,161,840 | .. 7,000,000 | .... ..7,051,565 326 12/22/2015. | 01/21/2021.
254683 AC 9 [DISCOVER CARD EXE TR 2007.........cucuuerermeremmerssmressaeresessssesesessssesssssssssesssssssssesssssssssssssessssnesssns | soseees e ..2,958,906 |...107.082 3,212,460 3,000,000 2,983,497 3,576 04/15/2008. | 03/15/2020.
254683  AY 1 |DISCOVER CARD MASTER TRUST | ..ot sssssesssssssssessssssnes | coseees e ..4,681,275 | .....98.552 4,690,000 | ....ccooouue 4,682,183 889 03/30/2015. | 01/18/2022.
254683 BK 0 [DISCOVER CARD EXE TR 2014.........ccoouiiiiiineiiiriiesisessisesisessisse st st ssisss s sssesssinns | cossees e ..3,998,238 |...100.397 | ... ...4,015,880 | .. 4,000,000 3,998,570 231 07/29/2014. | 12/15/2021.
316790  AD 8 |FIFTH THIRD AUTO TR 2013-.........ciiiiiicineissisciisiinssesssssssssssssssssssssssssssssssssssssssssons | soveens e ..7,999,566 | .....99.451 7,956,080 8,000,000 7,999,759 vl 03/19/2013. | 04/15/2019.
43813N  AD 8 |HONDA AUTO RECEIVABLES OWNER I I ..6,449,336 | .....99.047 6,388,532 6,450,000 6,449,401 65 MON... 2,107 55,572 | 05/13/2015. | 08/23/2021.
43814G  AD 2 [HONDA AUTO RECV 2014-2........coevvrmrerceermereseesssesessssssssssssssssssssssssssssssssssssssssasssssssssssssssssssnsss | soveees e 5,999,444 99.353 5,961,180 6,000,000 5,999,590 91 MON... [ worererreenns 2,557 | oo 70,800 |05/13/2014. | 05/18/2020.
44800R  AD 3 |HYUNDAIAUTO RECV TR 2014.......oiiiiiiciiisiiicciissiissiisssissssssssss s sssssssssssssssssssses | sesens e ..2,999,348 |.....99.732 2,991,960 3,000,000 2,999,570 115 MON... 1,760 39,600 |01/28/2014. | 08/15/2019.
44890W AD 2 |HYUNDAI AUT RECEIVABLES TRUST.......cooirirriimrirrsisrisessssesesesssasssssssssssssssssssssesssssssssssssssees | covenns e ..2,999,992 |.....99.154 2,974,620 3,000,000 2,999,994 2 MON... 01/14/2015. | 07/15/2020.
47787T  AD 8 |JOHN DEERE TRUST 2013........ooiiiiniiiriiscsissiisssiississsssssssssssssssssssssssssssssssssssssssssssssssssssssanns | soveens e ..9,998,805 |....99.388 | .............. 9,938,800 | ..ccoovveee 10,000,000 9,999,317 187 MON... | ... 04/03/2013. | 07/15/2019.
50116P AD 2 |KUBOTA CR OWNER TR 2014-1 I I ..5,499,773 |...100.243 5,513,365 5,500,000 5,499,847 33 MON... 06/23/2014. | 07/15/2020.
587729 AD 6 [MERC-BENZ AUTO RECV TR 200.........cooouieeieieriiineiiereiseiesesisesssssss s sssssssssssessnnns | coneees e ..5,508,937 | .....99.281 5,460,455 5,500,000 5,507,657 (1,313) MON... | ... 01/29/2015. | 11/16/2020.
58772P  AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST.........ooiiiiiiiiriiiiiisssiiesiisesissssisssssssssssessssssians | cevees e .4,999,027 |....99.270 | .....cccee.uut 4,963,500 | ...occcveunce 5,000,000 | .....cocoeuee 4,999,131 104 MON... 07/15/2015. | 06/17/2019.
65477TW  AD 8 |NISSAN MOTOR ACCEPTANCE  ......oviuiriiririicniicsiiesiisesesseesiessssessssessssessssessssssssssesssssssssessssnes | cvveen e ..5,499,172 |.....99.587 5,477,285 5,500,000 5,499,301 129 MON... 12/03/2014. | 03/15/2021.
65478A  AE 3 |NISSAN MOTOR ACCEPTANCE  ....coviiiieccienecisess s | svsiens e ..7,658,272 |....98.737 ...7,563,263 7,660,000 ..7,658,329 57 MON... [ cccvveeerin. 5,685 | 21,676 | 10/07/2015. | 02/15/2022.
89231M AD 7 |[TOYOTA AUTO RECEIVABLES 2 I ..4,999,367 |.....99.590 | ... ...4,979,500 | .. 5,000,000 | ... ..4,999,577 118 MON... 59,000 |03/11/2014. | 06/17/2019.
92867P  AD 5 |VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......cccooiiiiiiiiiiiniississsisssi s | oo e ....97.598 6,343,870 6,500,000 6,491,748 1,892 MON... [ .o 2,304 | e, 75,400 | 08/28/2014. | 03/20/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . XXX ...165,735,263 164,531,405 ..165,763,942 0 (216,311) 0 0 XXX [ oo 574,414 | oo 3,284,137 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ..717,830,975 XXX ...722,057,889 706,736,965 .713,785,767 | ............. (74,132)] ........ (1,403,686) 0 0 XXX | .........5,551,952 | ....... 20,621,931 XXX XXX
Totals
7799999. Total - Issuer Obligation: ..904,950,772 XXX ...916,122,385 ..896,608,154 | .............(74,132) | ........ (3,428,846) 0 0| XXX XXX XXX | .........8,645,357 | ....... 26,411,157 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ..........149,389,626 XXX ...154,093,340 . JROSUOOROOON | I PO (1,144,291) 0 0 XxX XXX XXX | i 753,625 | ......... 5,933,340 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securiies. 95,868,924 XXX ... 94,500,023 . 295,708,172 | oo 0 [ (188,396) 0 0| XXX XXX XXX 212,836 | ......... 2,685,656 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUIILIES............... i | conieees 166,955,137 XXX ..........165,735,263 | .. 164,531,405 | ..........165,763,942 0 (216,311) 0 0 XxX XXX XXX | ... 574414 | ......... 3,284,137 XXX XXX
8399999, GraNd TOtAl - BONGS.........cuuuuiieaiiiiiiiieiesii s | eiines 1,317,164,459 XXX ] .....1,330,451,011 | ... 1,280,955,544 | ...... 1,306,331,820 | ............. (74132)] ........ (4,977,844) 0 0] XxX XXX XXX | . 10,186,232 | ....... 38,314,290 XXX XXX
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NONE
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3 |4 7 8 10 11 12 13 14 15 16
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ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00846U 10 1 |AGILENT TECHNOLOGIES INC.........coovviiiinirirsiiiiimissssssssisssssssssssssisssssssessssssssssssssssssssssassssssssssssssssssssss | coseessss | o | svssssnenns 175,000.000 | ...cooeverrnnnes 7,316,750 | .......... 41.810 7,316,750 4,022,062 70,000 152,250 152,250 L | 08/20/2012.
01626P 40 3 |ALIMENTATION COUCHE TARD 12,431,000 757,172 60.910 757,172 680,540 1,960 76,633 76,633 U | 11/24/2015.
02079K 10 7 |ALPHABET INC. 20,456.000 15,523,649 | ........758.880 15,523,649 5,784,885 4,771,491 4,771,491 L | 04/02/2014.
02079K 30 5 |ALPHABET INC......ociiiirririvciiiissss s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassssess | sonseeees | oon 20,400.000 15,871,404 | .......778.010 15,871,404 5,784,885 5,045,940 5,045,940 L | 01/20/2012.
023135 10 6 |AMAZON COMINC . 71,000.000 47,988,190 675.890 47,988,190 12,665,645 25,953,340 25,953,340 L | 04/29/2013.
025816 10 9 |AMERICAN EXPRESS B [ 135,000.000 | . .9,389,250 .69.550 9,389,250 10,538,359 80,400 (1,149,109) (1,149,109) L | 12/03/2015.
031162 10 0 |AMGENINC 0,000.000 | .ooovvnnenennn 1,623,300 ...162.330 1,623,300 1,597,562 31,600 30,400 30,400 L | 11/07/2014.
032654 10 5 |ANALOG DEVICES 0,000.000 2,212,800 55.320 2,212,800 2,003,404 64,000 (8,000) (8,000) L | 09/08/2014.
037833 10 0 [APPLE COMPUTER.........ooccoiimmrisirciimiissesseesisssssesssssssssss s | seveesens B [ 112,000.000 | .....cccoeveveee 11,789,120 ....105.260 11,789,120 4,052,567 227,360 (573,440) (573,440) L | 11/16/2010.
038222 10 5 |APPLIED MATERIALS 550,000.000 10,268,500 10,268,500 10,268,500 5,000 205,000 2,333,340 (2,333,340) L | 05/12/2015.
057224 10 7 |BAKERHUGHES, INC 80,000.000 3,692,000 3,692,000 3,828,623 13,600 40,800 (793,600) (793,600) L | 10/27/2014.
084670 70 2 |BERKSHIRE HATHAWAY INC B 200,000.000 | ..ooeevvverenees 26,408,000 26,408,000 16,496,346 (3,622,000) (3,622,000) L | 04/05/2013.
09253U 10 8 |BLACKSTONE GROUP L P. 255,500.000 7,470,820 7,470,820 3,890,465 740,961 (1,097,617) (1,097,617) L | 04/18/2013.
101137 10 7 |BOSTON SCIENTIFIC CORP. B [ 370,500.000 | .......cocooeeee. 6,832,020 6,832,020 5,740,090 1,091,930 1,091,930 L | 05/01/2015.
111320 10 7 |BROADCOM CORP! 390,000.000 22,549,800 22,549,800 14,012,434 193,200 4,770,585 4,770,585 L | 07/31/2015.
125509 10 9 |CIGNA CORP 1rr0rrr40,000.000 | o 5,853,200 5,853,200 2,076,652 1,600 1,736,800 1,736,800 L | 07/06/2011.
126650 10 0 |CVS CORP. +..:40,000.000 | ... 3,910,800 3,910,800 3,775,048 135,752 135,752 L | 11/23/2015.
151020 10 4 |CELGENE CORP 80,000.000 9,580,800 9,580,800 4,023,306 632,000 632,000 L | 07/24/2014.
163851 10 8 | CHEMOURS CO. 8,000.000 42,880 42,880 50,000 4,640 (7,120) 49,839 (56,959) L | 07/02/2015.
17275R 10 2 |CISCO SYSTEMS INC 15,702,550 5,702,550 4,684,142 94,600 (5,513) (5,513) L | 11/13/2015.
172967 42 4 |CITIGROUP INC 28,980,000 19,730,923 86,300 (1,247,800) (1,247,800) L | 10/15/2015.
191216 10 0 |COCA COLACO 9,021,600 6,242,850 277,200 155,400 155,400 L | 08/30/2012.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTION 9,003,000 8,706,997 279,253 279,253 L | 12/23/2015.
20030N 10 1 |COMCAST CORP CLA. 200,000.000 11,286,000 11,286,000 7,116,714 195,000 (316,000) (316,000) L | 05/20/2013.
22822V 10 1 |CROWN CASTLE INTL CORP 150,000.000 | ...ococccrene 12,967,500 12,967,500 6,773,319 132,750 492,000 1,162,500 1,162,500 L | 10/09/2012.
25179M 10 3 |DEVON ENERGY CORP NEW. 200,000.000 6,400,000 6,400,000 5,662,040 737,960 737,960 L | 12/17/2015.
254687 10 6 |DISNEY WALT CO B [ 370,000.000 | ........cc.c...c 38,879,600 38,879,600 16,644,849 262,700 669,700 4,029,300 4,029,300 L | 05/08/2013.
25470F 30 2 |DISCOVERY COMINICATIONS 95,000.000 2,395,900 2,395,900 2,810,100 21,351 828,851 (807,500) L | 05/07/2013.
263534 10 9 |DUPONT (E.l.) DE NEMOURS. 40,000,000 | e 2,664,000 2,664,000 1,895,389 68,800 (193,761) (193,761) L | 08/30/2012.
278865 10 0 [ECOLABINC . 22,500.000 2,573,550 2,573,550 2,633,658 7,875 22,275 39,893 39,893 L | 02/24/2015.
30219G 10 8 [EXPRESS SCRIPTS HOLDINGS CO. [ I 140,000.000 | ......cocvcen. 12,237,400 12,237,400 7,242,255 383,600 383,600 L | 04/30/2013.
31428X 10 6 | FEDEX CORP......ooirieciereierresiseeses s ssssssssssss s sessssesssssssessssssssssssssssessssssssessssssssssssssssssssssanenesssnnssnssennes | sovsenes | everenrnnn40,000.000 | oo 5,959,600 5,959,600 2,780,876 10,000 36,000 (986,800) (986,800) L | 10/03/2011.
35671D 85 7 |FREEPORT-MCMORAN COPPER & 90,000.000 609,300 609,300 736,200 51,570 323,311 1,816,411 (1,493,100) L | 06/24/2013.
369604 10 3 |GENERALELECCO . 350,000.000 10,902,500 10,902,500 8,148,345 80,500 276,000 2,077,850 2,077,850 L | 02/20/2015.
37045V 10 0 | GENERAL MOTORS B 150,000.000 | ...coovvvereneeens 5,101,500 5,101,500 5,218,090 54,000 153,000 (116,590) (116,590) L | 01/14/2015.
375558 10 3 |GILEAD SCIENCES 20,000.000 2,023,800 2,023,800 2,119,912 8,600 17,200 138,600 138,600 L | 11/05/2014.
38141G 10 4 | GOLDMAN SACHS GROUP INC......cccrvviviiiiinrnssiisiienss s sssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sossssses | o 50,000.000 9,011,500 | ........180.230 9,011,500 4,659,538 32,500 125,000 (680,000) (680,000) L | 11/18/2011.
438516 10 6 |HONEYWELL INTLINC B [ 230,000.000 | ..ooveveevvenees 23,821,100 | .......103.570 23,821,100 12,544,974 493,925 839,500 839,500 L | 07/18/2014.
452308 10 9 [ILLINOIS TOOL WKS INC 90,000.000 8,341,200 92.680 8,341,200 4,157,199 180,450 (181,800) (181,800) L | 06/14/2010.
46120E 60 2 |INTUITIVE SURGICAL INC .6,563,920 6,553,920 5,661,855 206,640 206,640 L | 10/27/2014.
46625H 10 0 |JP MORGAN CHASE & CO. . . 2,875,850 12,875,850 8,632,795 327,600 672,750 672,750 L | 04/30/2013.
526057 10 4 [LENNAR CORP......oovorvcveciiinsrsssssssimissssssssssssssss s sssssssss s sssssssssssssssssssssssssessssssssssssssssssssssssssssssnsssssssssss | sovsssnns | ove | sovsssneees 300,000.000 | ................ 14,673,000 14,673,000 10,404,660 44,000 1,136,210 1,136,210 L | 06/04/2015.
548661 10 7 [LOWES COS INC.......ovvvvevcrincrrcssissssssnssssssssssns s sssssssssssssssssssssssissssssssssssssssssssssssssssssssssssssssssssss | sossssnns | sve | sossssseees 160,000.000 | .....cooovrerre 12,166,400 12,166,400 11,067,008 53,200 1,099,302 1,099,302 L | 08/03/2015.
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55616P 10 4 |[MACYSINC 250,000.000 8,745,000 8,745,000 9,641,652 90,000 336,250 (7,692,500) (7,692,500) L | 01/03/2013.
58155Q 10 3 |MCKESSON CORP 9,723,000 19,723,000 12,105,198 16,800 60,000 (716,048) (716,048) L | 12/23/2015.
58501N 10 1 |MEDIVATION INC 1,933,600 1,933,600 2,100,142 (58,600) (58,600) L | 11/06/2014.
58933y 10 5 [MERCK&COINC . 25,881,800 25,881,800 17,689,322 225,400 882,000 (1,945,300) (1,945,300) L | 04/28/2010.
595112 10 3 |MICRON TECHNOLOGY INC........cooiiiciiisisisisisieisssssssssscsssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssasssssesssssess | covvivi | v | cvssessees 310,000.000 | ......ocvvveve 4,389,600 4,389,600 4,938,300 (793,140) 3,966,493 (4,759,633) L | 06/04/2015.
609207 10 5 |MONDELEX INTL INC NPV A 210,000.000 .9,416,400 9,416,400 5,355,248 130,200 1,788,150 1,788,150 L | 07/15/2014.
61166W 10 1 [MONSANTO CO NEW. 155,000.000 5,270,600 15,270,600 11,305,584 311,550 (3,247,250) (3,247,250) L | 06/27/2013.
637071 10 1 [NATIONAL-OILWELL INC 60,000.000 2,009,400 2,009,400 2,240,400 110,400 (648,559) 1,273,841 (1,922,400) L | 04/26/2013.
655844 10 8 |NORFOLK SOUTHERN CORP. 32,400.000 2,740,716 2,740,716 2,372,045 76,464 (810,648) (810,648) L | 04/05/2013.
68389X 10 5 |ORACLE SYSTEMS.......ooovooeeieeeeeevececssessseessssesssssesesssssssssssssssssssssssssssssssssssssssssssssssssssssasesesssssssssssssnsesssese. | covseeees 250,000.000 9,132,500 9,132,500 9,430,520 (298,020) (298,020) L [ 12/17/2015.
693475 10 5 |PNC FINANCIAL SERVICES GROUP 65,000.000 6,195,150 6,195,150 3,683,410 130,650 265,200 265,200 L | 10/16/2012.
TAT081 10 3 | PFIZER INC..ooooooooeeeeeseeeeeseeesssseesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssesssssssssnsesssnsesssssessssnssenes | sosssss | s | soeseseses 100,000.000 3,228,000 3,228,000 2,202,540 112,000 113,000 113,000 L | 03/19/2012.
718172 10 9 |PHILIP MORRIS INT'L 20,000.000 1,758,200 1,758,200 1,037,796 20,400 80,400 129,200 129,200 L | 03/17/2010.
74005P 10 4 |PRAXAIRINC. 5,000.000 1,536,000 1,536,000 1,813,254 32,175 (277,254) (277,254) L | 03/20/2015.
742718 10 9 |PROCTER & GAMBLE CO 20,000.000 1,588,200 1,588,200 1,220,706 52,646 (233,600) (233,600) L | 12/18/2009.
745867 10 1 |PULTE HOMES INC 270,000.000 4,811,400 4,811,400 5,144,071 24,300 86,400 (982,800) (982,800) L | 09/03/2014.
747525 10 3 |QUALCOMM INC.....ooooviriciriricsccscsscesesssessssssssssss sttt ssssssssssssssssssssss | oo | o | cvssessses 155,000.000 7,747,675 7,747,675 6,199,883 288,300 (3,773,475) (3,773,475) L | 04/13/2011.
761283 10 0 |RESTORATION HARDWARE HLDG 31,200.000 2,478,840 2,478,840 2,715,553 (236,713) (236,713) L | 04/30/2015.
76169B 10 2 |REXNORD CORP NEW. 232,300.000 4,209,276 4,209,276 4,745,889 (490,667) 1,557,370 (2,048,037) L | 01/15/2015.
79466L 30 2 |SALESFORCE COMINC 25,000.000 1,960,000 1,960,000 1,368,310 477,250 477,250 L | 12/09/2014.
806857 10 8 | SCHLUMBERGER LTD.....coriiurermrienrernriseeessnissesesmessssesssensssssssessssssssssssssessssessssnssssnsssssssssesssssssssssssessssenssnsss | sessenes | ovn | seessneees 190,000.000 | .....covevene 13,252,500 13,252,500 13,041,412 95,000 361,000 (2,648,236) 327,164 (2,975,400) L | 10/27/2014.
828806 10 9 |SIMON PROPERTY GROUP. 60,000.000 11,666,400 11,666,400 9,295,847 363,000 739,800 739,800 L | 10/22/2014.
848574 10 9 [SPIRIT AEROSYSTEMS HLDGS. 68,400.000 3,424,788 3,424,788 1,415,052 480,852 480,852 L [ 01/11/2011.
855244 10 9 |STARBUCKS CORP 90,000.000 5,402,700 5,402,700 2,079,190 61,200 1,710,450 1,710,450 L | 10/19/2012.
882508 10 4 |TEXASINSTRSINC 65,000.000 3,562,650 3,562,650 3,140,614 91,000 87,425 87,425 L | 07/24/2014.
883203 10 1 |TEXTRONINC 71,100.000 | ..oovvvvrever 2,986,911 2,986,911 1,223,638 1,422 5,688 (7,110) (7,110) L | 06/21/2013.
883556 10 2 | THERMO ELECTRON CORP. 95,000.000 13,475,750 13,475,750 5,673,917 14,250 54,750 1,553,435 1,553,435 L | 02/12/2015.
886547 10 8 |TIFFANY & CO NEW 20,000.000 1,525,800 1,525,800 1,734,314 8,000 23,600 (208,514) (208,514) L | 01/13/2015.
90130A 10 1 | TWENTY-FIRST CENTURY. 230,000.000 16,246,800 6,246,800 7,934,780 54,000 (2,012,850) (2,012,850) L | 05/07/2015.
902973 30 4 |USBANCORP DEL 620,000.000 26,455,400 26,455,400 16,702,309 620,000 (1,413,600) (1,413,600) L | 03/26/2013.
907818 10 8 |UNION PAC CORP.........ccoomvmvmmmvvrmimmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssossssssssssssonss | cossssss | v | sisssssies 240,000.000 | ..coovevrinene 18,768,000 18,768,000 24,010,135 113,667 187,000 (5,242,135) (5,242,135) L | 12/03/2015.
913017 10 9 [UNITED TECHNOLOGIES CORP. 55,000.000 5,283,850 5,283,850 6,191,651 115,200 (1,097,212) (1,097,212) L | 06/04/2015.
91324P 10 2 [UNITEDHEALTH GROUP INC......cccovirrmrererimrerirnsninsssessssesssssssssssssssssessssssssnsssssssssessssssssmesssssssssessssssssessssssssne. | neseene 200,000.000 23,528,000 23,528,000 11,462,820 375,000 3,310,000 3,310,000 L | 10/16/2012.
918204 10 8 [ V.F. CORP....vierceecetts et nssnssnnsssnsnnsns | enennnns | ave | cvereseenes 180,000.000 | ...ocovvnveeens 11,205,000 62.250 11,205,000 7,365,267 233,000 (2,209,594) (2,209,594) L | 05/01/2015.
91913Y 10 0 |VALERO ENERGY CORP. 265,000.000 18,738,150 18,738,150 9,721,599 450,500 5,620,650 5,620,650 L | 06/20/2013.
92826C 83 9 |VISAINC .3,102,000 3,102,000 1,646,841 20,000 480,000 480,000 L | 04/05/2013.
949746 10 1 |WELLS FARGO & CO NEW. . .2,174,400 2,174,400 980,148 59,000 (18,400) (18,400) L | 10/20/2010.
95040Q 10 4 |HEALTHCARE COMP .ooooiiiiissiasisssssasssssssssssssssssssssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssosiss | covvovi | oo | cveeeseees 115,000.000 | ...oooovverenenene 7,823,450 7,823,450 7,720,049 338,250 (918,525) (918,525) L | 02/24/2015.
958102 10 5 |WESTERN DIGITAL CORP. +...10,000.000 | ... 600,500 600,500 600,500 19,000 (49,435) 457,065 (506,500) L | 12/09/2014.
969904 10 1 |WILLIAMS-SONOMA INC 55,000.000 3,212,550 3,212,550 4,469,372 57,750 (1,256,822) (1,256,822) L | 03/18/2015.
98310W 10 8 [WYNDHAM WORLDWIDE. ...15,983,000 15,983,000 13,272,507 277,200 (2,348,161) (2,348,161) L | 10/15/2015.
98956P 10 2 |ZIMMER HOLDINGS INC 160,200.000 |. 6,434,918 16,434,918 12,762,821 105,776 (1,188,654) (1,188,654) L | 10/06/2015.
GO177J 10 8 [ACTAVIS PLC oot | cosssions | ooe 28,000.000 | ...ooevvvrrereed 8,750,000 | ........312.500 8,750,000 8,318,320 431,680 431,680 U | 05/12/2015.
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Showing all COMMON STOCKS Owned December 31 of Current Year
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G48833 10 0 |WEATHERFORD INTERNATIONAL 190,000.000 1,594,100 1,594,100 2,053,900 6,284 587,684 (581,400) L | 11/14/2014.
G5960L 10 3 |MEDTRONIC INC. 118,680.000 | ....ooovvvreneeen 9,128,862 9,128,862 7,823,044 117,244 282,135 282,135 L | 05/06/2015.
G97822 10 3 |PERRIGO CO N 30,000.000 4,341,000 4,341,000 4,936,089 11,250 (595,089) (595,089) L | 04/01/2015.
H84989 10 4 |TYCOELECTRONICS LTD SWIT. B 155,000.000 | .....eveneee 10,014,550 10,014,550 4,810,925 198,400 210,800 210,800 L | 11/05/2012.
Y2573F 10 2 | FLEXTRONICS INTL LTD...ooooooouveueuuueeessmssesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssanes | cnnns | e 320,000.000 3,587,200 3,587,200 3,468,128 (18,370) (18,370) U | 07/08/2015.
008916 10 8 |AGRIUMINC .|C 4,816.000 595,595 595,595 525,474 4,214 18,093 56,015 56,015 L | 10/22/2015.
063671 10 1 |BANK MONTREAL QUE A 8,511.000 664,539 664,539 609,336 5,666 55,203 55,203 L | 12/02/2015.
064149 10 7 |BANK NOVA SCOTIA HALIFAX. ~|C [ .nnnnn13,565.000 759,233 759,233 439,874 9,496 36,897 (140,262) (140,262) L | 03/04/2008.
103309 10 0 |BOYD GROUP INCOME FD. .|C 4,977.000 328,980 328,980 154,268 2,482 92,075 92,075 U | 02/05/2014.
112585 10 4 |BROOKFIELD ASSET MANAGE ........cccoomiieriiiieiiimiiressieissssesssssesssssssssessssssssssssssssesssssenssessssssssssssssssssesses | aesvssees [ 20,064.000 875,794 875,794 764,622 2,408 8,298 51,426 51,426 L | 10/22/2015.
124900 30 9 |CCLINDUSTRIES INC .|C 1,330.000 298,412 298,412 241,240 986 57,172 57,172 U | 10/22/2015.
125491 10 0 |CIFINANCIAL CORP | C e 14,653.000 | 448,382 448,382 503,202 3224 16,774 (26,098) (26,098) U | 10/22/2015.
136375 10 2 | CANADIAN NATL RY CO. | C | e 17,450.000 | e 1,349,758 1,349,758 603,022 5,284 18,181 (47,242) (47,242) L | 12/17/2015.
136385 10 1 |CANADIAN NAT RES LTD ¢ 31,142.000 941,423 941,423 941,423 7,163 23,775 (56,917) 99,061 (155,978) L | 12/02/2015.
13645T 10 0 | CANADIAN PAC RY LTD. .|C 3,864.000 682,885 682,885 796,903 1,352 2,550 (109,544) (109,544) L | 12/08/2015.
151350 10 9 |CENOVUS ENERGY INC .|C 33,155.000 580,213 580,213 573,041 5,305 24,045 (88,482) 104,224 (192,706) L | 12/02/2015.
172454 10 0 |CINEPLEX INC | C 14,901,000 | 708,543 708,543 617,765 1,937 22,376 40,531 40,531 U | 12/16/2014.
194693 10 7 |COLLIERS INTERNATIONAL GROUP .|C 4,146.000 255,933 255,933 236,292 19,640 19,640 U | 10/22/2015.
249906 10 8 |DESCARTES SYS GROUP INC c 21,811.000 607,218 607,218 300,315 9 230,978 230,978 U | 05/28/2014.
25675T 10 7 |DOLLARAMA INC. .1C 6,137.000 490,592 490,592 75,485 2,148 126,054 126,054 U | 04/13/2010.
286181 20 1 |ELEMENT FINANCIAL CORP | C e 41,457,000 | v 692,332 692,332 351,873 1,036 94,167 94,167 U | 12/17/2015.
33767E 10 3 |FIRSTSERVICE CORP A 4,797.000 268,152 268,152 224,618 480 43,535 43,535 L | 11/20/2015.
351858 10 5 |FRANCO NEVADA CORP A 13,936.000 | 882,149 882,149 840,297 11,949 56,569 56,569 L | 10/22/2015.
375916 10 3 |GILDAN ACTIVEWEAR INC C 8,812.000 346,664 346,664 134,976 3,435 55,922 55,922 L | 10/22/2015.
39945C 10 9 |CGI GROUP INC ..|C | iieeren...15,576.000 862,910 862,910 281,373 171,005 171,005 L | 10/22/2015.
458237 10 6 |INTACT FINL CORP SUB RCPT. .|C 9,721.000 862,058 862,058 553,934 6,186 20,122 46,952 46,952 U | 10/22/2015.
554282 10 3 |MACDONALD DETTWILER & ASS .|C 6,408.000 533,530 533,530 422,303 2,371 6,941 (72,449) (72,449) U | 10/22/2015.
56501R 10 6 |MANULIFE FINANCIAL CORP .|C 38,632.000 801,228 801,228 735917 25229 (55,610) (55,610) L | 10/22/2015.
68272K 10 3 |ONEX [ 9,208.000 781,023 781,023 548,020 2,022 157,804 157,804 U | 10/22/2015.
706327 10 3 |PEMBINAPIPELINE A 9,439.000 284,586 284,586 309,303 306 2,240 (24,717) (24,717) L | 12/02/2015.
717046 10 6 |PEYTOEXPL & DEV CORP NEW .|C . 18,035.000 448,530 433,879 1,984 23,009 (154,542) (154,542) U | 10/22/2015.
739721 10 8 |PRAIRIESKY ROYALTY. .|C|. 8,791.319 411,906 565,795 4,062 9,752 (153,889) (153,889) U | 12/21/2015.
761310 10 3 [RESTAURANT BRANDS........tviertreriresristisesssmesssessssessssssssesssssssssessssssssessssssssesssasssssessssssssenssssesssessssssssnessses | neseene [ 6,710.000 347,243 347,243 333,182 872 2,199 14,060 14,060 L | 10/27/2015.
775109 20 0 |ROGERS COMMUNICATIONS | C [ e 13,746.000 | o 655,959 655,959 643,091 5,076 12,868 12,868 L | 12/17/2015.
780087 10 2 |ROYAL BK CDA MONTREAL QUE .|C 9,994.000 741,055 741,055 326,830 31,170 (60,863) (60,863) L | 03/04/2008.
81373C 10 2 |SECURE ENERGY SERVICES INC .|C 21,210.000 177,316 177,316 231,715 434 4,758 (178,920) (178,920) U | 10/22/2015.
85472N 10 9 [STANTECINC .|C 5,123.000 175,821 175,821 163,723 1,575 12,098 12,098 L | 10/22/2015.
866796 10 5 | SUN LIFE FINANCIAL SVCS CAN.......coovveiureriieiereseessesssssesesssesssssssssssssesssssesssssesssssssssssssesssssesssssessssssssssssssssssssssness | sosseres C [ e 14,666.000 | covvvevvevveveeriennd 632,838 632,838 555,331 5,720 21,182 16,921 16,921 L | 10/2212015.
867224 10 7 |SUNCOR ENERGY INC .|C 6,791.000 242,507 242,507 146,789 1,969 7481 (8,222) (8,222) L | 10/22/2015.
8676EP 10 8 |SUNOPTAINC .|C 238,300.000 1,629,972 1,629,972 1,179,614 (1,193,883) (1,193,883) L | 03/05/2012.
891160 50 9 |TORONTO DOMINION BK ONT .|C 26,437.000 1,433,943 1,433,943 454,245 75,710 (32,695) (32,695) L | 10/22/2015.
89156V 10 6 | TOURMALINE OIL CORP | C | e 11,169.000 249,627 249,627 228,539 (180,140) (180,140) U | 10/22/2015.
903914 10 9 |ULTRAPETROLEUM CORP.........cococimievmmmrmssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssssssasssssasssssssssssosssssssens | ssssssns c 70,000.000 175,000 175,000 280,700 376,600 1,122,800 (746,200) L | 02/16/2012.
G60754 10 1 |MICHAEL KORS HOLDINGS LTD .....ooooovcvevemmvesesmsessmmsssesssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssees | ossesens R 30,000.000 1,201,800 1,201,800 1,290,600 (225,384) 825,816 (1,051,200) L [ 11/11/2014.
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Y0486S 10 4 |AVAGO TECHNOLOGIES LTD  .ooocieeeeeseseessesessessessesssssesssssssssssssssssssss s sssssss s sesssssssssssssssssssssssssens | cosseseee R 30,000.000 4,354,500 | .......145.150 4,354,500 3,560,864 793,637 793,637 L | 11/10/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 879,035,960 XXX 879,035,960 600,810,936 1,287,643 | ................ 12,644,638 0 20,741,794 15,349,959 5,391,835 0 XXX XXX
Common Stocks - Mutual Funds
464286 10 3 |ISHARES AUSTRALIA ETF.....cooooiiiiiiiiicimimimmmsiemmmamssssssasasssssasssssasssssasssssssssssssesssssasssssassssssssssssssssssssssssssssssssssssssnnnns | covsvnes | e | avseesssen 100,000.000 | .....coccovenene 1,896,000 | .......... 18.960 1,896,000 1,896,000 50,937 122,684 242,940 563,940 (321,000) L | 01/05/2011.
78464A 69 8 |SPDR S&P REGIONAL BANKING ETF..........ciiiiiiiisiiiisscsisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosvssens | ooe cierernnnnnn40,000.000 | e 1,676,800 | ......... 41.920 1,676,800 919,600 9,377 28,753 48,800 48,800 L | 02/09/2010.
922042 71 8 |VANGUARD INTL EQUITY ETF. 94,999.999 8,822,650 92.870 8,822,650 8,852,740 118,560 249,565 (231,800) (231,800) L | 02/10/2012.
922042 77 5 |VANGUARD INTL EQUITY INDE . 200,000.000 8,682,000 | .......... 43.410 8,682,000 9,932,440 56,300 173,200 (1,250,440) (1,250,440) L | 04/28/2015.
922042 86 6 | VANGUARD PACIFIC ETF  ...ooiiioiiimisimmisissssesssssssesssssssssssssssssssssssssnsssssssosssssesassssssnssssssnsssssessssssssssssnssnnee | cossecees B 150,000.000 8,500,500 56.670 8,500,500 9,065,160 93,450 207,450 (30,000) (30,000) L | 05/02/2013.
9299999. Total - Common Stocks - Mutual Funds. 29,577,950 XXX 29,577,950 30,665,940 328,624 781,652 0 (1,220,500) 563,940 (1,784,440) 0 XXX XXX
9799999. Total - Common Stock 908,613,910 XXX 908,613,910 631,476,876 1,616,267 |.............. 13,426,290 | ...oooooiiivviicrriiiicnn) JUJ [ 19,621,294 | ...occcoooeeens 15,913,899 3,607,395 0 XXX XXX
9899999. Total Common and Preferred Stock. 908,613,910 XXX 908,613,910 631,476,876 1,616,267 | ............. 13,426,290 | .cooooiirrviiiirnricn) (U [ 19,621,294 | .....cccc....... 15,913,899 3,607,395 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....18, the total $ value (included in Column 8) of all such issues $.....20,388,754.
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 D5 6 |U S TREASURY ..ottt nsssnes 01/30/2015........ BARCLAYS....o. sttt | enbne et | Srenben e 11,400,459 | ..o 10,750,000 | ..o 118,637
912828  J2 7 |USTREASURY 10/30/2015........ GOLDMAN SACHS.........coovvrierirererinianes 9,883,594 | e 10,000,000 | ..oovouerrrieierieieeeierenean 42,935
912828 UF 5 |U S TREASURY 03/31/2015........ DEUTSCHE BANK ...ttt | shissbs bbbt | sebisbiess bbb 2,969,883 3,000,000 8,484
912828 UV 0 |U S TREASURY 06/30/2015........ CIT GROUP.. ......3,913,281
0599999.  TOtal - BONAS = U.S. GOVEINIMENL.........c.couiuiviiieiteiiicieteieiectetetctetete ettt ettt eaeteteea et tetesaeaetessesesessassesesseses  etssssesassesesesssssesassesetessssesesassesesessesesessssesesessssesesesesesessesesesesesesessesesessesee et s setesessesesessesetesessesesassesetesassssesessesetesansesesansetetesssess | abassesessssetesassssesessssetesassssesassssesesasssses | teversssesesssesesssesesassesasaes 28,167,217
Bonds - All Other Government
135087 A6 1 | CANADA GOVT. C 11/05/2015........ TD SECURITES........cccovvvurnn 480,291 477,000 3,176
135087 A8 7 | CANADA GOVT C. 07/09/2015........ VARIOUS.....ocooiiieieise ettt b st ssebnsas | essebasssssessssesessessebssenses st et ensessessnsns | siessesssessessssssssssansessnsnsees 2,146,890 2,110,000 8,355
135087 D2 7 | CANADA GOVT. ¢ 07/30/2015........ SCOTIA st enises | sebebanes et | eni e 42,086,244
135087 D3 5 | CANADA GOVT. C 09/03/2015........ VARIOUS ...ttt | chbebene s st bbbttt | nteressesiee et 4,145,328
135087 D5 0 |CANADA GOVT......cocoovvernnene C 11/03/2015........ VARIOUS.......cooritiiiiniiiesiesissisesie s sienes 003,296,011 3,106,000 | ..o 28,650
135087 D9 2 | CANADA GOVT. C 04/13/2015........ CASGRAIN CO ......4,051,885 3,916,000 7,403
135087  E3 4 | CANADA GOVT. C. 12/10/2015........ SCOTIA 703,353 706,000 213
135087  E5 9 | CANADA GOVT. C 09/17/2015........ NESBITT/BURNS e 1798,193 | 1,812,000 782
135087  E7 5 |CANADA GOVT. A, 1117/2015........ VARIOUS ...ttt et s et s et ense et essensess | 2bnsessesssssnsesses et st ensessssesansensesansensens | sesessesssssssnsssssessnsansensesnas 10,933,682 11,000,000 | oo 4,153
135087 WL 4 | CANADA GOVT C 06/10/2015 SCOTIA ......1,156,892 811,000 1,789
135087 XG4 | CANADA GOVT. C 04/17/2015. CASGRAIN CO 932,450 587,000 [ .oeovreeeeieieeeereeeeeeeeeeeens 13,131
135087  XW 9 | CANADA GOVT. C. 04/16/2015........ VALEUS MOB.........cccoconrenee 796,684 518,000 | ..ovvrcieiieii 10,005
135087  ZS 6 | CANADA GOVT. C 12/15/2015........ VARIOUS.......ooiiieiieinie e ......2,935,517 2,333,000 | ..o 29,825
135087  ZU 1 | CANADA GOVT. C. 04/22/2015........ SCOTIA 539,768 487,000 5,327
135087  ZV 9 | CANADA GOVT......cocvorrernene C 10/20/2015 RBC DEXIA. 47,615 47,000 100
614852 PH 8 |MONTREAL QUE C 10/22/2015 NBCS SECURITY, 23,720,143 3,697,000 | coovcvrrerrerieieiereeeeenene 18,840
651333  FT 8 |PROVINCE OF NEWFOUNDLAND C. 07/21/2015........ SCOTIA ......5,504,661 5,538,000 | .oovviveiinininiea 49,068
68323A  CX 0 |ONTARIO PROV. C 07/09/2015........ SCOTIA st nises | eebrebane sttt | ettt 10,313,353
68323A  CY 8 |ONTARIO PROV. C 09/09/2015........ VARIOUS.......oi bbbt | frebieebsts bbbt sanbee | sbtesesins e 18,007,762
74814Z  ER 0 [PROVINCE OF QUEBEC.........cccootuirimriirirenirininriisssissieniesesssisssnens C 07/30/2015........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes ......8,233,310
74814Z EV 1 |PROV OF QUEBEC C 09/10/2015. LAURENTL.... ......9,836,858 .9,560,000
1099999.  TOtal - BONMAS = All OBNEI GOVEIMIMENE. ... vtueetsittrsessseeerss e eesessseesasssessessssesessesssee st a8 eeses 88 esseee et o0t esEes feE8e08 408 eE8eeE o8 1 o08 L8488 E 10848081 o0 8448140840848 E 1084084814081 E 184 E 8404010840108 4084848140448 0 £ 4001 E 81406880 E e E et r b e 4441essenbane st ettt en b n st en bt ensnnns | biensnssensansesssnsssnsansanes 131,666,890 128,722,000
Bonds - U.S. States, Territories and P
880443  BS 4 | TENNESSEE ST ENERGY......iiiiiiiimiiiuiisissesessstesesssssssssssssss s enssss st snsssssenssnsssssanssssnes | AAAAAAAAAAAAAAAA | 10/08/2015........ MESIROW. ...ttt bt es | enbsesens b sttt nntens | ebsebsssssssens s s st enes 1,184,200 | oo 1,000,000 6,125
1799999. Total - Bonds - U.S. States, TErMtOres & POSSESSIONS..........ruuuuriiiirissiriissriss i onmsss s 21,184,200 | s 1,000,000 6,125
Bonds - U.S. Special R and Special A
13067 MY 4 |CA ST ECON RECOVERY. .....ccoviiiiiiiiiiiriiieiesisiesissss s sssssss e ssesssssssssssssssssssesssssssssesssssnsss | sonessessssnns 02/10/2015........ EXCHANGE 397,159 390,000 [ ..o
13067  MZ 1 |CA ST ECON RECOVERY. .....cotiiiieiirciiniieiesissiesississesess e sssssssssesssssenssns | coveesessesanns 02/10/2015........ EXCHANGE 112,019 110,000
167727  WJ 1 |CHICAGO ILL WST 10/15/2015........ SOUTHWEST SEC............... 756,277 675,000
176553  HB 4 | CITIZENS PROPERTY INSURANCE CORP FL 05/21/2015........ BANK AMERICA MERRILL 3,439,230 3,000,000
29270C P74 |ENERGY NW WAELEC REVNUE ..ot ssentensssenseninee | sessesinsinsenns 09/30/2015........ BANK AMERICA MERRILL. .....coeuitririenieieriieeesiei ittt niesss | esiseesessssisesesssessssssssessesscssessssssnssens | soessesssssesssinessessaessnsenenes 2,806,051 . 2,295,000
3137BE  VH 4 [FHLMC bbb | cbsessensnnsns 07/30/2015........ WELLS FARGO 18,508,195 | i 6,300,000
45506D TE 5 |INDIANA ST FIN AUTH REV. 05/08/2015........ GOLDMAN SACHS e 1462482 | 1,230,000
49474F  UX 9 [KING CNTY WASH. ..ot 01/13/2015........ JP MORGAN. ...ttt | ehbe bbbt | etbses s 1,254,220 1,000,000
54714C  AJ 6 |LOVE FIELD TX ARPT MODERNIZATON......... 07/24/2015........ STERNE-F ..o 1,146,200 | o 1,000,000
59447T  FN 8 | MICHIGAN ST FIN AUTH REVENUE 12/03/2015........ CITIGROUP...... ettt bbbttt ses | ehbtbee b sttt | rtbressesbes bbb 1,504,438 1,300,000
606092  HU 1 |MISSOURIJT MUN ELEC.........coiiiiimiiieiniinieissieieisssissesssisssssssssssssessessss e sssssssssesssssssssansns | sosessossessnns 03/13/2015........ e 1196,750 | e 1,000,000 | oovueeieereiriirreeereeee s
60636S  EF 7 |MISSOURI ST DEV FIN 05/01/2015. 681,502 585,000 2,925
64577B KT 0 [NEW JERSEY ECONOMIC DEV AUTH .....vviiiiiiiiiieiniieieiissiessssessisesesssssessessssssessssssssenss. | oersnnsnssnenns 08/26/2015........ BANK AMERICA MERRILL 763,783 735,000 [ oo
645918  T9 4 |NEW JERSEY ECONOMIC DEV AUTH ....oooviiiiriiieieeiereiieniese s sesessensssesssenssssssssensens | cesessesssensnns 08/18/2015........ BANK AMERICA MERRILL 826,320 800,000 | ..o 18,889
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64990E Y6 8 |NY DORMITORY AU 09/02/2015........ .....1,201,630

735240  H4 8 |PORT OF PORTLAND OR ARPT REVENUE........cccovutmiiiiiiiririninirsissiesnieiesinsins 03/06/2015........ .....1,234,970

735389  WC 8 |PORT OF EATTLE WAREVENUE ......cccoooviiiiniirireeeeeeines 07/22/12015........ MORGAN STANLEY. e 1,148,100 | 1,000,000 | ...oovvoreeiereieriererse s
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE................ 07/07/2015........ FTN FINANCIAL. ..ottt bbbttt s | esbeeses bbbttt | sbebaesste st 1,949,482 1,675,000 2,094
89602N  2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH........cooivveiireiirerienicieeinenes 01/21/2015........ CIT GROUP.. 850,000 850,000

91412G VU 6 |UNIVERSITY CALIF REV. 03/13/2015........ BARCLAYS... 912,480 750,000
3199999. Total - Bonds - U.S. SPECial REVENUE ANU SPECIAl ASSESSIMENS. ... vxurvutrsrererssrsisesessiersssesssssessasesesssssaseses | eeoessessaessassssssessasssessessasesessessaessasssessessaseseesassasesesssesseesasssessossseesesssesaeesensseseesaees o0t o0t aee1o08oeE et o0 E4e L eeEoEE 0808108 E et E e s s b e es etk eEsesEee b et et bt en st et nentans | enbstsssssnsnnsassensanssnesansan 30,151,288 26,695,000 [ ..o 25,610

Bonds - Industrial and Mi:

00104U  AC 2 | AEP TEXAS CTR FDG 2012-3......ccuiveriiireriiisissieisisssiesesisseessssesssesesenes 11/19/2015........ CITIGROUP...... vttt bbbt esses | ehbebenb s st bbbt | otbsessesbes bbb 2,042,031 2,000,000 | .eovorrrirerieiererieienereee 27,343
00110A  AE 4 |AEP TEXAS CTR FDG 09/30/2015........ WELLS FARGO 2,174,332 1,921,000 | oo 26,616
023135 AN 6 | AMAZON COM INC 01/21/2015........ KEYBANC. ...ttt | bttt bbbttt | bbb 1,042,300 1,000,000 5,383
03040W AL 9 |AMERICAN WTR CAP CORP 01/21/2015........ BANK AMERICA MERRILL 1,043,520 | 1,000,000

037833 AR 1 |APPLE INC 04/21/2015........ JP MORGAN e 1,046,570 | oo 1,000,000

037833 BG 4 |APPLE INC 05/06/2015........ GOLDMAN SACHS.......ooiiiiirerieieisesiersss sttt nes | ehbsbesss s bbbttt nssnns | otesessesbes bbb 2,341,822 2,350,000

05522R  CU 0 | BANK OF AMERICA CREDIT CARD TRUST......ccvumiriiiieieiiniieiiiissisesssssesesiessssssssesssssesesenes. | ceesesessinens 04/22/2015........ BANK AMERICA MERRILL ......5,999,280 6,000,000

06406H DA 4 |BANK NEW YORK MTN BK 02/19/2015........ GOLDMAN SACHS.......ooiiiirireriiitisesieiesiste sttt saenines | ehbtbenas st bbbttt | rtiressesisees bbb 1,496,790 1,500,000

12592G BD 4 | COMM MORTGAGE TRUST .| 111242015, DEUTSCHE BANK w2, 757,193 2,647,567

12592P  BE 2 |COMM MORTGAGE TRUST 11/23/2015 DEUTSCHE BANK ceee 1,008,438 | oo 1,000,000

12593F BD 5 |COMM MORTGAGE TRUST .| 06/12/2015........ DEUTSCHE BANK ....5,149,761 5,000,000

12626P AM 5 | CRH AMERICA INC 08/27/2015........ JEFFERIES & CO....ovoceceeie s 991,720 1,000,000

14041IN  EV 9 | CAPITAL ONE MULTI-ASSET EXECUTHON TRUST.......cvuitirriirnriniierinsieeseeeeieissiesssseeenines 05/12/2015........ RBC CAP.....ot ettt | enbee bbbt | bbb 4,499,797 | oo 4,500,000

161571 FQ 2 |CHASES ISSUANCE TR......... 11/24/12015........ VARIOUS.......coomririeiiesiiesierisseissiessiesie s sienes oo ,343,752 7,450,000

166764 AT 7 | CHEVRON CORPORATION 02/24/2015. BANK AMERICA MERRILL ....1,000,000 1,000,000

172967  JP 7 | CITIGROUP INC 04/22/2015........ CITIGROUP.....covvirrrererinrinns 499,070 500,000

17305E  FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. 12/22/2015........ JP MORGAN ......2,063,438 2,000,000

17321 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST 08/27/2015........ VARIOUS.....oc ettt sttt n s st bnsns | essebassnssesssssesessessebssenses et et ensessesntns | ssessebssessesssssnsessassessnsnees TIT1,375 | e 7,030,000

198280  AC 3 | COLUMBIA PIPELINE GROUP ......ccooiiiiiiiiiiiieiiierierieesseissssie s sessssssssesessessessssssssiens 05/19/2015 JP MORGAN 998,200 1,000,000

20030N  BL 4 |COMCAST CORP NEW. 08/11/2015. CITIGROUP.. ....1,995,800 2,000,000

22160K AH 8 |COSTCO WHSL CORP NEW 02/05/2015........ JP MORGAN 997,040 1,000,000

25179M AP 8 | DEVON ENERGY CORP NE........cooiiiiiiriiiniieiiiieiesiseresiesisesiesssseessssssesesssesssssssssesssssssssesssssane | conssessessnns 01/21/2015........ MORGAN STANLEY. 497 475 500,000

254683  AY 1 |DISCOVER CARD MASTER TRUST | ...coiiiiiiiniiiriisinee s seiessnies 03/30/2015........ MORGAN STANLEY ...ttt | shasebiess st biets | sebisbiess s 3,681,352 3,690,000

26875P  AK 7 |[EOGRESOURCESINC ... 01/22/2015........ BANK AMERICA MERRILL 492,235 500,000

26884A BD 4 |ERP OPERATING LP 05/11/2015........ CIT GROUP......oorvrrrircririrns 994,500 1,000,000

29379V BH 5 |ENTERPRISE PRODS OPE 05/04/2015........ WELLS FARGO 996,350 1,000,000

345397 XA 6 |FORD MOTOR CREDIT CO 01/06/2015........ GOLDMAN SACHS.........covvnrirrirrirerirnes ....2,000,000 2,000,000

36164N  FF 7 | GENERAL ELEC CAP CORP......c.coovivmririiieirirernsieresiseieniniaees 10/26/2015........ EXCHANGE 711,816 827,000

38148L AE 6 | GOLDMAN SACHS GROUPL P 05/19/2015........ GOLDMAN SACHS... 1245975 | 1,250,000

423457  AB 6 [HELMERICH & PAYNE oottt | oersnsicenenes 03/12/2015........ GOLDMAN SACHS... . 994,250 1,000,000

43813N  AD 8 |HONDA AUTO RECEIVABLES OWNER ........cccccvvivnnnenn 05/13/2015........ JP MORGAN.......otritrieieierisessisissn s 18,449,336 | o 6,450,000

446438 RM 7 [HUNTINGTON NATIONAL BANK ......cccovvvrenrirerinrinrinee 02/19/2015........ BANCAM ROBERTS.........ooirireriiirireriereiinnieriesineenes ......2,646,661 2,650,000
44890W  AD 2 |HYUNDAI AUT RECEIVABLES TRUST ......covumiierinrierrinins 01/14/2015........ BARCLAYS US FUN.....ociiiiiiiiiiieii ittt | shassbssess st | sebessbiess e 2,999,992 3,000,000

466437  BJ 0 [JPMBB COMMERCIAL MORTGAGE SECURITIES.........cccooiiiiirierniiriieiisseiesiseiesiserssssniens. | verinnineenenes 12/22/2015........ JP MORGAN ......5,047,070 5,000,000

587729  AD 6 |MERC-BENZ AUTO RECV TR 20.......ccouuiriirerriierierineierieeiseeeninsiees 01/29/2015........ MORGAN STANLEY ...ttt | enbees bbbt nntns | sbebaesste st 3,009,375 3,000,000 1,965
58772P  AE 8 | MERCEDES-BENZ AUTO RECEIVABLES TRUST........covitiniiieieiersisiesseississssssessssessnes 07/15/2015........ MITSUBISHL......c.ovvvivririinens ....4,999,027 5,000,000

58933Y AR 6 |[MERCK & CO INC NEW 02/05/2015. DEUTSCHE BANK 998,350 1,000,000

637432 NG 6 |NATIONAL RURAL UTIL COOP 10/20/2015........ JP MORGAN.......cvivitiieriseieeeisiss s 997,620 1,000,000
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65478A  AE 3 |NISSAN MOTOR ACCEPTANCE 10/07/2015........ BANK AMERICA MERRILL .....7,658,272 7,660,000
68233) AZ 7 |ONCOR ELEC DELIVERY. 03/19/2015........ BARCLAYS.....cooviriirinriersinsienns wn2,044,342 2,050,000
713448 CT 3 |PEPSICO INC.....ooiiiiciiiiieieeieicsree ettt sssssensenans | cesessesssesanns 04/27/2015........ BANK AMERICA MERRILL 1344384 | 1,350,000
713448 DC 9 |PEPSICOINC 10/08/2015........ BANK AMERICA MERRILL 998,920 1,000,000
74005P BN 3 |[PRAXAIRINC............... 01/29/2015........ WELLS FARGO ......1,992,340 2,000,000
740189 AL 9 | PRECISION CASTPARTS CORP ......cotiiriririiitireriniieisesietessssiesissis s ess st ssessssssessesissssenes | coessessnensnns 09/16/2015........ KEYBANC 11,500,240 | e 1,500,000
806854  AH 8 | SCHLUMBERGER INVT SA......cccoocriimiinrirniineieinsinenssinnens 08/27/2015........ WELLS FARGO 1,024,990 | e 1,000,000
82620K  AE 3 |SIEMENS FINANCIER oot 05/18/2015........ DEUTSCHE BANK......otiiiiriiieteicee et ....1,994,920 2,000,000
871829  AZ 0 |SYSCO CORP bbb 09/23/2015........ JP MORGAN. ...ttt | ehbeb bbbt | ettt 1,000,000 | oo 1,000,000
88579Y AR 2 [3MCO. 08/04/2015........ GOLDMAN SACHS 996,150 1,000,000
89236T CF 0 |TOYOTAMOTOR CREDIT CORP 03/09/2015........ CITIGROUP. 999,250 1,000,000
90131H  AE 5 | 21ST CENTY FOX AMER ...ttt sttt essssassssenenes | oesssesssenios 08/11/2015........ BANK AMERICA MERRILL e 1,241,488 | 1,250,000
907818  ED 6 |UNION PACIFIC C 10/26/2015........ BANC OF AMERICA..........cooiiriinirceeeie e 1,019,560 | oo 1,000,000
927804 FS 8 |VIRGINIA ELEC & PWR CO 09/15/2015........ WELLS FARGO. ...ttt bbb | ehbsbesssesb bbbt nsnnns | oetsessesisssess et 1,974,260 2,000,000
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST.......ccooviiririerniiieiseeeieeiesseienes 08/04/2015........ WELLS FARGO 1,040,195 | 1,000,000
94974B  GH 7 |WELLS FARGO COMTN B 02/11/2015........ WELLS FARGO. ...ttt | ebbeiesasesb bbbttt naenes | etesessssisses et 2,491,650 2,500,000
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 11/24/2015 CS FIRST ..ot sseesienes ......2,430,750 2,400,000
94989C  AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST.. 09/29/2015. WELLS FARGO e 1,133,849 | 7,000,000
94989K AV 5 | WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 06/19/2015........ WELLS FARGO ......5,149,810 5,000,000
94989W  AS 6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 10/29/2015........ WELLS FARGO 119,968 | s 4,000,000
95709T AL 4 |WESTAR ENERGY INC. . 11/05/2015........ WELLS FARGO 999,990 1,000,000
01626P  AB 2 |ALIMENTATION COUCHE C 05/29/2015........ VALEUS MOB........ccccouurvunee 132,553 126,000
01626P  AD 8 |ALIMENTATION COUCHE C 01/14/2015. SCOTIA 791,622 740,000
02137P  AE 6 [ALTALINKLP i [ 03/03/2015........ VARIOUS.......ooviriiiieinsiesissssis st e L0742 | 1,074,000
025802 AM 8 | AMERICAN EXPRESS CDA C 02/05/2015........ SCOTIA ....3,086,970 3,000,000
06367V 6B 6 | BANK MONTREAL 03/11/2015........ CIBC ..t | bbbt | e s 1,855,276 | ..oocvoreceirereereis 1,856,000
06367X  KF 7 |BANK MONTREAL QUE 10/01/2015 RBC DEXIA......cvivirireirinniinerirenes ......1,380,738 1,381,000
064149 7L 5 |BANK NOVA SCOTIA. 01/08/2015. SCOTIA .....1,299,506 .1,300,000
064149  8J 9 |BANK NOVA SCOTIA, 10/13/2015........ VARIOUS.....coooviiiiiieiniiesisssss s ....8,175,140 8,205,000
064151 BL 6 |BANK NOVA SCOTIA HALIFAX 06/10/2015........ SCOTIA LOTTAA8 | 1,972,000
07329V AQ 3 |BCIMC REALTY CORP 05/29/2015........ RBC DEXIA. ..ottt bins | enbetsess bbbttt | bbb 1,122,562 1,123,000
07813Z BN 3 |BELL CANADA 05/01/2015........ RBC DEXIA......cviviririirinniinerienes L 1T05,334 | 1,570,000
07813Z BS 2 |BELL CANADA 09/28/2015........ CIBC ..ottt | Shbe bbbt | eneresi et 1,066,705 1,071,000 | oo s
11282Z AA 6 | BROOKFIELD REN ENG PART 03/03/2015........ CIBC WORLD MKTS 988,960 989,000 | ...
126462 AB 6 |CT REAL ESTATE INV TRUST 06/01/2015........ CIBC WORLD MKTS 728,000 728,000 ..o
131253 AL 0 |CALLOWAY REIT 05/12/2015........ CIBC 350,846 330,000 3,955
131253 AM 8 | CALLOWAY REIT 01/30/2015........ FIDELITY CAP. 302,626 283,000 2,039
131253 AT 3 | CALLOWAY REIT 03/17/2015........ VARIOUS 680,844 678,000 1,150
135952  4F 0 | CANADIAN IMPERIAL BANK C. 10/09/2015........ CIBC wn2,156,748 2,158,000 | ..oucviereiieieier e
135952 HZ 2 |CIBC 01/13/2015........ CIBC ....3,047,640 3,000,000 | oooverrenrrniererierieneeieeenene 17,384
135952 76 6 |CIBC 07/09/2015........ CIBC .ttt | bbbt | eebr e 2,744,913 2,750,000 | ..o
136375 CG 5 | CANADIAN NATL RY CO C 09/14/2015........ TD WATER 799,345 802,000
13644Z AW 7 | CANADIAN PACIFIC RR CO C. 04/23/2015........ VARIOUS......ooiiiiiiciinie it 913,769 800,000
14161Z CE 6 |CARDSIITR C. 10/22/2015........ CIBC 175,000 [ e 1,175,000
14911Z AR 2 |CATTERPILLAR FIN SERV LTD C 05/26/2015. RBC DOMINION... 302,942 303,000
17039A  AA 4 |CHOICE PROPERTIES REIT oo C. 12/08/2015........ NBCS SECURITY, 727,622 700,000
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17039A  AE 6 |CHOICE PROPERTIES REIT. .| 02/02/2015........ RBC DEXIA 706,007 706,000 | ..o
23384N  AM 9 | DAIMLER CDAFIN INC........ccrvvvnee. C. 12/08/2015........ RBC DEXIA 252,700 250,000 1,182
23384N AN 7 | DAIMLER CDAFIN INC. C 08/11/2015........ VARIOUS ...1,993,974 2,005,000 8,367
25675T  AA 5 | DOLLARAMA INC C 03/31/2015........ VARIOUS 787,348 755,000 9,151
292502 AT 5 |ENBRIDGE PIPELINES INC C 09/24/2015........ CIBC 721,908 723,000
292902 AQ 3 |ENBRIDGE GAS DISTRIBUTION C 09/08/2015........ SCOTIA 542,815 543,000
31943B  BF 6 |FIRST CAP REALTY INC C. 01/20/2015........ NESBITT/BURNS........ovvririierieieiiieiesisisesnienns 801,290 700,000
34527A BN 9 |FORD CREDIT CANADA 09/09/2015........ SCOTIA ....2,000,000 2,000,000
349592  AB 8 | FORTISBC ENERGY 04/08/2015........ SCOTIA 441,000 441,000
36158Z  BH 8 |GE CAPITAL CANADA ot s [ 05/14/2015........ VARIOUS 1,266,929 | s 1,158,000
36158Z BN 5 | GE CAP CAN FUNDING C 01/23/2015........ FIDELITY CAP. 516,032 440,000
36158Z BX 3 |GENERAL ELEC CAP CANADA .|C 09/11/2015........ CIBC 411,261 385,000
36158Z CA 2 | GENERAL ELECTRIC CAP CANADA..........cccorevmrreerirernireeirenes C 02/19/2015........ SCOTIA 336,671 325,000
371852 AG 6 |GENESISDIRECTINC ... C. 04/16/2015........ | TD SECURITES. ..ottt | fesiiesis bbb | biaesiiesss bbb enes 1,064,000 | ..ooovveiciieienieis 1,064,000
371852  AK 7 [ GENESIS TR L.ttt [ 09/10/2015........ 800,000 800,000
37638Z BG 8 |GLACIER CREDIT CARD TR C 06/18/2015........ 900,000 900,000
40427H  SZ 7 |HSBC BANK CDA C 11/25/2015 39377 | 1,139,000
43562Z  AE 2 |HOLLIS RECEIV TERM TRST C 02/18/2015. SCOTIA 672,000 672,000
448055  AM 5 [HUSKY ENERGY INC......ccoviiiiiiiiieiiiieiissisississsssssse sttt ssssssssnenes [ 03/09/2015........ CIBC WORLD MKTS 1,401,655 | e 1,406,000
44882C AE 4 |HYDRO OTTAWAHLDG C 01/28/2015........ SCOTIA 425,000 425,000
45834Z  AB 5 [INTER PIPELINE LTD......cotiiiuiiieiiiciseieiesiseiesi it [ 07/07/2015........ BIMO CAPITAL. ...ttt | enbee bbbttt | ebiebaess e 1,591,845 | oo 1,500,000
45834Z  AD 1 [INTER PIPELINE LTD.....ooiiiiiiiiiiiicisieie et (SR 04/29/2015........ T D SECURITIES 634,866 600,000
539472 BT 3 |LOBLAW COSLTD.... C 02/27/2015. MERRILL LYNCH 811,867 700,000
539481 AJ 0 [LOBLAW COSLTD 02/12/2015........ VARIOUS 663,980 575,000
564835 AJ 5 |MANUFACTURERES LIFE INSURNACE 03/05/2015........ CIBC ....1,199,952 1,200,000
564835 AL 0 | MANUFACTURERES LIFE INSURNACE 1117/2015........ SCOTIA bbbt | st bbb | st 1,750,000 1,750,000
633067 B2 8 |NATIONAL BANK CDA.......ooiiiiiiiieimieiiie ettt [ 02/26/2015........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes 846,195 846,000
633067  XJ 7 |NATIONAL BNAK OF CANADA C 08/27/2015. RBC DEXIA ....1,451,240 1,400,000
663307 AC 0 |NORTH WEST REDWATER PRT C 02/18/2015........ VARIOUS.....coooviiiiiieiniiesisssss s 855,710 856,000
663307 AD 8 |NORTH WEST REDWATER PRT C 02/18/2015........ SCOTIA 398,548 400,000
70632Z  AF 8 [PEMBINAPIPELINE oo C. 06/11/2015........ RBC DEXIA. ..ottt bins | enbebsess b s bbbttt | bbb 2,240,798 2,241,000
766910 AT 0 |RIOCAN REAL ESTAT C 05/05/2015........ VARIOUS.......coomritiieiinsiiesirisesesiessie s sienes 21,252,265 | s 1,170,000
766910 AV 5 |RIOCAN REIT.. ..ottt [ 12/11/2015........ CIBC 794,578 780,000
780086 BU 7 |ROYAL BANK OF CANADA C. 04/07/2015........ NBCS SECURITY ....ovirriicireieisiseiensiseesesssienes 2 1465,864 | e 1,430,000
780086 DV 3 |ROYAL BANK CANADA A 12/08/2015........ NBCS SECURITY ...t 730,400 718,000
780086 GH 1 |ROYAL BK CDA MONTREAL QUE C. 07/08/2015........ SCOTIA bbbt es | ehbeb sttt | etbrer e 173,804 | oo 1,124,000
780086  KY 9 |ROYAL BANK CDA........oiiiiiiiieieeie sttt [ 10/20/2015........ RBC DEXIA 431106 | s 4,442,000
803102  AA 7 [SAPUTOINC.....covvrivcrrriree C 12/08/2015........ NBCS SECURITY, 638,238 625,000
82028K AM 3 | SHAW COMMUNICATIONS INC C. 06/03/2015........ NBCS SEC......iiiiiieiiiisissisie st sssssssenes cn2,271,039 2,125,000
82028K AR 2 | SHAW COMMUNICATIONS C 01/16/2015........ VARIOUS.......oiiiriiesriete s ....1,152,355 1,000,000
86682Z  AG 1 | SUN LIFE FINANCIAL INC C. 09/22/2015........ RBC DEXIA. ..ottt bns | enbets s bbbt | bbb 1,499,025 1,500,000 | ..o
86721Z AC 3 |SUNCOR ENERGY INC [ 12/04/2015........ T D SECURITIES ....2,183,700 2,000,000 5,403
87971M  AM 5 | TELUS CORP. C. 03/24/2015........ VARIOUS ..ottt stttk s et s s st s sensens | 2bassstessessntessessebss st ssessebensensesnnssnsans | ebssssssessassesnsansessessesnsnes 2,080,737 | oo 1,800,000 | ..o 15,690
87971M  AZ 6 |TELUS CORP et C. 03/24/2015........ SCOTIA 703,732 704,000 [ ..o
891145 2R 4 | TORONTO DOMINION BK ONT C 07/16/2015. T D SECURITES... ....1,202,407 1,173,000 2,443
891145 4A 9 | TD BANK ..ottt C. 12/16/2015........ VARIOUS......ooiieiie bbb | £1enb bbb bbbt | eebset s bbb 3,644,160 3,675,000 | ovovrrvreirrieierieisinenn 11,132
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891145 A9 5 |TDBANK C 03/30/2015........ TD WATER. ... 677,609 660,000 2,024
891145  T7 9 | TORONTO DOMINION BK ONT C. 05/08/2015........ T D SECURITES... ....1,021,446 972,000 9,536
89119Z AH 6 | TORONTO HYDRO CORP. C 03/09/2015........ CIBC WORLD MKTS 610,004 611,000

892329 AM 5 | TOYOTA CREDIT CANADA INC 05/28/2015........ T D SECURITES ..o | st | boiesbsenss b enes 1,038,710 | oo 1,000,000

892329 AR 4 |TOYOTA CREDIT CANADA INC 02/11/2015........ SCOTIA 849,193 850,000

918423 AM 6 | VW CREDIT CANADA INC C 06/18/2015........ TD SECURITES.......cccooevmrnianne 999,820 1,000,000 | ..ooovvoeriieieieree s
949746 RQ 6 |WELLS FARGO & CO NEW C 05/13/2015........ VARIOUS......ooiiiiiriieissiiesissssissssss st e 1,264,577 | s 1,261,000 | coocveiiercirireecee s
949752 BM 7 |WELLS FARGO FIN CANADA 10/08/2015........ T D SECURITES... 1,200,244 | s 1,150,000 6,957
95751Z AR 4 | WESTCOAST ENERGY INC 12/02/2015........ TD WATER 909,627 910,000 | oo
G0753U  AX 3 |[HEATHROW FUNDINGLTD ... ¢ 09/08/2015........ VARIOUS.......ooiiiiiieisriesresssi e 21,238,927 | s 1,153,000 8,845
U60901 AC 6 | MOLSON COORS INTL LP C 09/11/2015........ SCOTIA 918,789 919,000 | .voovererirereirere s
22546Q AP 2 | CREDIT SUISSE NEW YO......iuiiuuiiiinieiiniimisiiseissssssesssesessesssssssssssenssesssssssssssssssssensenssssssssnsens | 08/04/2015........ JEFFERIES & CO....oviviiiiiriiiiiiienissisenississnissnisseenesseens 1,005,600 | i 1,000,000 | ..o 14,903
3899999. Total - Bonds - INAUSEAl AN IMISCEIIANEOUS........c...ceuereie e ere ittt ses st e ffoeEeas e e oeE R e SRR E 8 EE oL EE £ EoEE£E £ o R Ef£EEEEf£EE S8 8 £ R LR £ E SR e £EE e Ef£EE£EE £ EE L8 E 8 E L E LS80S E S8 E e eeE b e oeEtentseEne et r et en et ent st | donnssssenssne et enr s enes 247,333,086 243,246,567 712,458
8399997, TOtAl - BONAS - PaIt 3.tttk h 04081 S04 b oEEE 0k E L L0 L eEEE Lo E oL E oL 0L EE bR EEeLEeEEE L L L L E 0oL L E L 0L L E LA E kL E ke ek bbbkttt | bt 438,502,681 427,413,567 ..1,614,717
8399998. Total - BoNdS = SUMMANY HEM fTOM PAIt 5........cc ittt ettt h st sts e efeeseeeEeeseeseeseheeEeeseE e ee84E1eEeE 4L 0o E8£EeEneE 421 e e e E4LEoE8 £ 08 eE A8 428 £ e e 8oL 0o 08 L0 LEHeE 400 £E 12 E L0 408408 LE 28408 o0 S0 L 4L 8 e 0828 o0 8401 e E e 4E 0o 08 eE e e 8o E e b aeEseEees et see | ehetesserssesesansessesastansensetsetansenserantansens | iebssssssessessessssansassesnenns 103,311,919 97,448,000 533,013
8399999, TOAl = BONGS. ... ettt ses sttt h etk f ks E 8 f 80k R E £ E L8 EESEE LR fSEE e EEeEEneEeE £EeEEeEE oL L eEeEE oL AR LR E oL E R EE4EE R EEEeEE L f SRR E LR L E LR f LR LA LSRR eEE e E L E e EEf L E LR E R E L EEeEE e EEE LR E LA E LR eEE e SeEfeREeeE e eEE R en bbbttt | eeenine et 541,814,600 524,861,567 | ..o 2,147,730

Common Stocks - Industrial and Mi

01626P 40 3 |ALIMENTATION COUCHE TARD. 1112412015 VARIOUS 12,431.000 680,540 XXX

025816 10 9 |AMERICAN EXPRESS ..ottt 12/03/2015........ VARIOUS ....135,000.000 | .ooovrreririeiereiis 10,538,359 XXX

038222 10 5 |APPLIED MATERIALS 05/12/2015........ VARIOUS.......ooiiieiieinie e ....550,000.000 12,601,840 XXX

101137 10 7 |BOSTON SCIENTIFIC CORP. 05/01/2015........ BONY........ ....370,500.000 5,740,090 XXX

111320 10 7 |BROADCOM CORP 07/31/2015........ VARIOUS.......coomririeiiesiiesierisseissiessiesie s sienes 90,000.000 XXX

126650 10 0 |CVS CORP .| 111232015 BONY........ 40,000.000 XXX

163851 10 8 |CHEMOURS CO. 07/02/2015........ SPINOFF ..ot ....8,000.000 XXX

17275R 10 2 |CISCO SYSTEMS INC 11/13/2015 ....110,000.000 02,926,563 XXX

172967 42 4 | CITIGROUP INC 10/15/2015 30,000.000 | oooeerreriiriieiereis 1,549,500 XXX

192446 10 2 | COGNIZANT TECHNOLOGY SOLUTION.......ccoieumrreirirerirrirenirnenneieeriens 12/23/2015........ | VARIOUS........otviririiiririiseiis s ....100,000.000 XXX

25179M 10 3 |DEVON ENERGY CORP NEW. ... | 12117/2015, ....200,000.000 XXX

278865 10 0 |ECOLAB INC .| 02/24/2015 22,500.000 XXX

369604 10 3 |GENERAL ELEC CO. 02/20/2015. ....100,000.000 XXX

37045V 10 0 [ GENERAL MOTORS.......cciiiiitiieiiieissieeiesissiessieesens s 01/14/2015. ....150,000.000 XXX

526057 10 4 [LENNAR CORP......oitiimiiriiiiiirit ittt | rensisssenins 06/04/2015........ 50,000.000 | ..ovvorvrinniieiieiin 2,334,290 XXX

548661 10 7 |LOWES COS INC 08/03/2015........ ....160,000.000 | ... 11,067,098 XXX

58155Q 10 3 |MCKESSON CORP........comiviiriiriieiiniieierissisesiesss s sss st ssesssssensessnne | sesssossnssnns 12/23/2015........ 40,000.000 [ ..ocveevriiireerereinieneienas 7,984,248 XXX

595112 10 3 |MICRON TECHNOLOGY INC 06/04/2015........ BONY........ ....260,000.000 XXX

68389X 10 5 | ORACLE SYSTEMS 12117/2015........ BONY........ ....250,000.000 XXX

74005P 10 4 |PRAXAIRINC............... 03/20/2015........ BONY........ 15,000.000 XXX

761283 10 0 |RESTORATION HARDWARE HLDG.........cciirimiruiiiireriniiceiesieissiesesissesessssie e 04/30/2015........ VARIOUS......ooiiriiicienieie st 40,000.000 | ... XXX

76169B 10 2 |REXNORD CORP NEW. 01/15/2015........ BONY........ ...100,000.000 [ .ocvecerierieeercirieieicieas 2,525,130 XXX

883556 10 2 | THERMO ELECTRON CORP.......oviiirieiiieiisricee ittt 02/12/2015........ BONY........ 15,000.000 ...1,899,116 XXX

886547 10 8 | TIFFANY & CO NEW. 01/13/2015........ BONY........ 20,000.000 XXX

90130A 10 1 [ TWENTY-FIRST CENTURY .....cvoiiiiiiiiiiriiieineine et sssssssssesssssnssesssens | sevssnicesenes 05/07/2015........ BONY........ ....100,000.000 | ..oovvviirieieis 3,267,000 XXX

907818 10 8 |UNION PAC CORP . 12/03/2015........ VARIOUS......ooiiiiiiciinie it ....240,000.000 24,010,135 XXX

913017 10 9 |UNITED TECHNOLOGIES CORP......covrvrirrriieirnnieierssiesssssssesensssssssssenes 06/04/2015........ BONY........ 20,000.000 XXX

918204 10 8 |V.F.CORP, 05/01/2015. BONY........ 20,000.000 XXX

95040Q@ 10 4 |HEALTHCARE COMP 02/24/2015........ MORGAN STANLEY........cvvririrniniirerinnines 50,000.000 | ... ...3,823,425 XXX

969904 10 1 | WILLIAMS-SONOMA INC......couiviiiimiiireiinireeiseissesesiessssssiesisssssssessesssssessesssssssssessesssssessesanes | oevsnssesnenes 03/18/2015........ BONY........ 55,000.000 | ..ooovrrerrnieieienins 4,469,372 XXX s
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98310W 10 8 | WYNDHAM WORLDWIDE 10/15/2015........ VARIOUS.......oooiiiiitiernieesie et nienees ....110,000.000 XXX e
98956P 10 2 |ZIMMER HOLDINGS INC 10/06/2015.. 60,000.000 XXX
G0177J 10 8 |ACTAVISPLC 05/12/2015.. 28,000.000 XXX
G5960L 10 3 |[MEDTRONIC INC 05/06/2015........ | VARIOUS........oevmiiriiiiniirceiniciesiseeeissiess s 88,680.000 XXX
G97822 10 3 |PERRIGOCO s 04/01/2015.. 30,000.000 XXX
Y2573F 10 2 |FLEXTRONICS INTL LTD .| 07/08/2015.. ....200,000.000 XXX
008916 10 8 |AGRIUM INC 10/22/2015........ [ VARIOUS......ooiiiiiriieieieissessissssis s essssnes ..1,716.000 198,580 XXX
063671 10 1 |BANKMONTREAL QUE........coooiiiieinineieeneicieeieneieienes 12/02/2015........ | VARIOUS ..8,511.000 609,336 XXX
112585 10 4 |BROOKFIELD ASSET MANAGE C 10/22/2015........ | VARIOUS ..7,914.000 370,251 XXX
124900 30 9 |CCL INDUSTRIES INC ¢ 10/22/2015........ VARIOUS ..1,330.000 241,240 XXX
125491 10 O |CIFINANCIAL CORP ..ot C 10/22/2015........ | VARIOUS ..1,353.000 45,023 XXX
136375 10 2 | CANADIAN NATL RY CO C 12/17/2015........| VARIOUS ..2,350.000 191,415 XXX
136385 10 1 | CANADIAN NAT RES LTD C 12/02/2015........ VARIOUS ..6,742.000 220,953 XXX
13645T 10 O | CANADIAN PAC RY LTD ..ottt [ 12/08/2015........ | VARIOUS ..2,664.000 523,929 XXX
151350 10 9 |CENOVUS ENERGY INC C 12/02/2015........ | VARIOUS ..6,655.000 137,713 XXX
194693 10 7 | COLLIERS INTERNATIONAL GROUP ............. C 10/22/2015........ VARIOUS ..4,146.000 236,292 XXX
286181 20 1 |ELEMENT FINANCIAL CORP C 12/17/2015........| VARIOUS ..4,057.000 69,329 XXX
33767E 10 3 |FIRSTSERVICE CORP.........ocriieririiieiieieeieiicisesie st A, 11/20/2015........ | VARIOUS ..4,797.000 224,618 XXX
351858 10 5 |FRANCO NEVADA CORP........cooiiiiiiiiiiniiesisisissis s ssssises s nsssas A, 10/22/2015........ VARIOUS......ooviiiiitssissssiens e ensssnes ..8,036.000 488,041 XXX
375916 10 3 | GILDAN ACTIVEWEARINC ..o C 10/22/2015........ | TD WATER.... 212.000 8,232 XXX
39945C 10 9 |CGI GROUP INC C. 10/22/2015........ | TD WATER.... 376.000 18,698 XXX
554282 10 3 |MACDONALD DETTWILER & ASSOCIATES........... .|C 10/22/2015........ TD WATER 155.000 12,256 XXX
56501R 10 6 | MANULIFE FINANCIAL CORP [ 10/22/2015........| TD WATER.... 932.000 20,652 XXX
68272K 10 3 |ONEX C. 10/22/2015........ | TD WATER.... 222.000 17,023 XXX
706327 10 3 | PEMBINAPIPELINE. ........coiiiiiiiiiciseircie et A 12/02/2015........ VARIOUS.......ooooiiiiiernceeeeresssi e enees ..9,439.000 309,303 XXX
717046 10 6 |PEYTO EXPL & DEV CORP NEW .|C 10/22/2015........ | VARIOUS ..3,335.000 111,064 XXX
739721 10 8 | PRAIRIESKY ROYALTY.....oiuiiiiiimirimeiiniieisisssessssiss it sseesssens (SR 12/21/2015........| VARIOUS 18,795.942 565,952 XXX
76131D 10 3 | RESTAURANT BRANDS.......cocotiiiiiiiiiriiieeisnie et C 10/27/2015........ VARIOUS ..6,710.000 333,182 XXX
775109 20 0 |ROGERS COMMUNICATIONS ......oouiiimiirimiireiiiisissssssssssse s ssssssssssssssssssessssssssesssssanes [ 12/17/2015........ | VARIOUS 13,746.000 643,091 XXX
81373C 10 2 | SECURE ENERGY SERVICES INC C 10/22/2015........ | VARIOUS ..2,710.000 42,291 XXX
85472N 10 9 |STANTEC INC C. 10/22/2015........ | VARIOUS.......ooiiiieiiieiseieesiessi s ..8,023.000 256,337 XXX
866796 10 5 | SUN LIFE FINANCIAL SVCS CAN C 10/22/2015.. TD WATER 354.000 15,958 XXX
867224 10 7 |SUNCOR ENERGY INC C 10/22/2015........ | TD WATER.... 164.000 6,192 XXX
891160 50 9 | TORONTO DOMINION BK ONT C. 10/22/2015........ | TD WATER.... 637.000 34,479 XXX
89156V 10 6 | TOURMALINE OIL CORP C 10/22/2015.. TD WATER.... 269.000 7,937 XXX
Y0486S 10 4 | AVAGO TECHNOLOGIES LTD R 11/10/2015........ [ VARIOUS......ooiiiiiicisiii s 30,000.000 | .overoriiiiiniei s 3,560,864 XXX
9099999. Total - Common Stocks - INAUSHIAl ANA MISCEIIANEOUS...........evuiiieieieiieiiiest ittt ess st es s s ess e efeesess s e ees et E o0 E 8888808008880 E 04088 £ 08080 E o0 E 0o EE £ HE o80SR 8 E eS80 E o0 E b en b ohd1es bbb bbbttt | binssnssens e st enn s enes 200,616,950 XXX
Common Stocks - Mutual Funds
922042 77 5 | VANGUARD INTL EQUITY INDE.......ciouiiiiiiuniiesiisssiississsis st ssss st ss st sssssssssnes | | 04/28/2015........ BONY...... ..:200,000.000 | oo 9,932,440 XXX
9299999.  Total - COMMON SOCKS = IMUIUAI FUNGS..... ..otttk £ f4 e eEE e R R f R f oL EHeE L ESEE e EE SR £EEEEE L E£EE R EEE£EE£EfEEE L E oL EEE R EE o8 EE o EESEE£EEHEEEE oL E e E £ E £ 0 E S E L EE s EEE e E L eE e e R R s b ehbeEE e b e bt e bbbttt | enbseesenssen s en st 9,932,440 XXX
9799997, Total - COMMON SHOCKS = PAT 3... ...tk o044 oeEf 8k EE 0L o0 E o8 E o0k EE oL Eo0EE 0L oL E oL b L oL 0L oLE L b oL oL E 0t eLE L0 E L0 oL HEEE L L 0L E ek e0E e bbb oLhbhe bbbttt st ennins | nsbinisssssnnss st 210,549,390 XXX
9799998. Total - Common StoCkS = SUMMAY HEM fTOM PAM 5.ttt eie | efetsee et seseeseeeeeeEeeseeeEseEeE 1o E e 0 oe 8o e8 01 eE e840 8o 01 £EEE 408401 £E e 8 4L 0 o0 1S 0L EHe8 408 £E o8 4L 0 oE8 L e LEHeE 408 £E £ E4LE 400 £ e e 4LE 42840 £E 48 4E 8 £ 0 e e E o080 e E e E4eEeE s e e hsesemee | ehattseseeseesesaesenses et sesansessenantansensstsntans | eressesosssssesssssessssansessesnenns 9,370,582 XXX
9799999, TOtAl = COMMON SHOCKS. ...ttt ettt eesses s ees st ee s £es 48 b 488 £ £EE £ E 8L E £ 8 e 84888 EEE o8 £EEsEE o6 £6eLEEEEeEEEEfEEE oL E L EEE LA oL E 8 £EE4EE R £ AL eEEHEE £ EE L8 Ef£EE4EE 8 fEEE 4L 1L E S E £ E 4L E L b 4L £EE oL L1 £EE LR EEE L EE L 48 £E b ELE £ 1L £EEHEE £ EE oL b eeEeEE 1 HeE1eebee R e eeE b e h bbbttt | eienstsers e e st 219,919,972 XXX
9899999.  Total - Preferred And COMMON STOCKS................civuiurereiiiiiieieesiessiesissseeesseseesssssessessesssessssesesssssssssssesses  etesssssesssssssessassssssessasssse s essebasss e ssessesssesses s s e s e s e s e e s ses e s e s s e s b ssee s b s s bee st s b s e b e et s b s st s s s s s s e b s s st esaans | avssesssssssssessessesssssssesanssesssessesssssessnss | bevsiessesessssssessessesseesen 219,919,972 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cciieieiiecieieiceetit ettt ettt ettt ettt ae s s e bebess e4sbsssssessssesesesasseses s s esesessesesessesetes s sesesasssses et s sesesesseses s s sesesassesetes e sese b s seseses e se b b s seseses e sebebasseees s e sebebasseeeses e bebeb s sebesansetetebanse | ebassssesessssesesasassesessssesesasassesasnsesesasans || ebissesesossssesansnsesesnsesanas 761,734,572 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJA.C.V. Change in Carrying Value at | Gain (Loss) on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36207K  WC 0 |GOVT NATL MTGE ASSN .. | 12/01/2015. [ MORTGAGE PAYDOWN........cooovumiinrinrinrinninninnns [ coiverienieniscsiecnienns | v 13,867 | oo 13,867 | oo 13,808 13,861 5 5 13,867 0 288 | 09/15/2029.
912828 D5 6 |USTREASURY .. [09/23/2015. | VARIOUS.........ooiiiiriieiinniinsiississssissssisssissssises | sesssssssssssssnsssenns | svienes 3,056,680 | ........ 3,000,000 | ........ 3,181,523 .(10,510) ... 3,171,014 (114,334 | ...... (114,334) 08/15/2024.
912828 KD 1 |US TREASURY .| 10/30/2015. | BANK AMERICA MERRILL........coooerimrirrirrierierieeins [ coreeieeineeiseiesieees | v 9,988,359 | ........ 9,500,000 | ........ 9,027,861 | ........... 9,269,994 | ..o | e A087 | | BA04T || 9,314,041 | oo | 674,319 |........ 674,319 02/15/2019.
912828 KQ 2 |USTREASURY .. [ 01/30/2015. | BARCLAYS........oooiiiriirrisrissesneisssiisssssisesinnes | sevsssssssssssnsssans | connes 10,836,719 |.......10,000,000 | ........ 9,695,533 9,852,543 9,855,317 | covooeerins | e 981,402 |........ 981,402 05/15/2019.
912828 MP 2 |U S TREASURY .. | 09/16/2015. | BANK AMERICA MERRILL v 1,624,578 | ........1,400,000 | .......1,384,414 1,391,240 |. 11,392,360 32,218 02/15/2020.
912828 WJ 5 |US TREASURY .. 1 09/15/2015. | VARIOUS.........couiiiiiiiiiiiiississississississsessessesssssnns | cosnesssisssssnessinnes | covnnes 4115313 | ....... 4,000,000 | ........ 4,059,375 | ... 4,057,626 (3,927) . 4,053,699 | ..o [ 61,614 | i 61,614 05/15/2024.
0599999. Total - Bonds - U.S. Government 29,535,516 |.......27,913,867 |....... 27,362,514 | ......... 24,585,264 0 0 33,509 0 [ 27,800,298 | ............... 0].1,735219 |.... 1,735,219 XXX
Bonds - All Other Government
013062 CV 1 |PROVINCE OF ALBERTA € 08/30/2015. |RBC DEXIA..........oorooiririiicieniissiessisssissssins | cevessssissssisssiinnes | oneeees 1,682,284 | ........ 1,590,000 | ........ 1,575,038 1,576,635 182 1,576,817 | ... 105,467 |........ 105,467 09/20/2029.
110709 FM 9 |BRITISH COLUMBIA PROV OF CDA.... .| €] 03/30/2015. | T D SECURITIES........coosriieriimiiieniiieieniiessiienies | overissssssessssssinns | v 1,796,556 | ........1,500,000 | ........ 1,734,511 | ... 1,686,708 |. (6,608) .1,680,100 ..116,456 |. 16,456 06/15/2021.
110709 GC 0 |BRITISH COLUMBIA PROV CDA C|07/21/2015.| SCOTIA 3,508,878 | ........ 3,415,000 3,201,383 3,203,354 2,302 . .3,205,656 | ... 303,222 |........ 303,222 06/18/2044.
135087 A7 9 |CANADA GOVT. C| 01/23/2015. | VARIOUS.........ocviiiiiciiiniiissiissiisssisssssssssisssssiins | ceressssissssssssssinnes | coneees 24,995,987 |.......24,844,000 |.......24,906,212 | ......... 24,893,817 (2,925) (2,925) | ..o | e 24,890,892 |...ccooovericeens | e 105,096 |. 02/01/2016.
135087 A8 7 |CANADA GOVT. C | 09/08/2015. | SCOTIA.........omriirririnerisssisesseissssisssssssisnnies | convesenesssssssnensnnns | cosneeeans 702,979 | ...........690,000 | .. (860) (860) 704,099 03/01/2018.
135087 B2 9 |CANADA GOVT. C| 07/14/2015. | BONY. 232,155 231,000 230,989 231,011 (4) (4) 231,007 08/01/2016.
135087 B4 5 |CANADA GOVT. C| 01/23/2015. | VALEUS MOB 200,282,586 | ........5,713,000 5,994,786 5,991,582 (2,009) 5,989,572 06/01/2024.
135087 C8 5 |CANADA GOVT. € 08/05/2015. | VARIOUS..........cooorirriiriiniississsisssisssesisnssins | cevessesisssssnsniinnes | onneees 1,128,071 | ........ 1,080,000 | ........ 1,090,368 | .......... 1,089,729 ([ 2D U [, 1,089,398 09/01/2019.
135087 D2 7 |CANADA GOVT. C| 12/16/2015. | VARIOUS. 52,936,630 52,221,000 |....... 52,762,954 | ........ 19172,712 | v ...(71,089) 52,691,660 |......ccoovevvenns | o 244,969 |........ 244,969 08/01/2017.
135087 D3 5 |CANADA GOVT. C [ 12/03/2015. | VARIOUS.........ooiiiiriniiniiniiniisiiesississississienes | osssesiesissssesiesnis | i 1,503,454 | ....... 1,369,000 | ........ 1,562,440 (1154) [ oo | s 1,561,285 | ..o [ e (57,832) | ........ (57,832) 12/01/2048.
135087 D5 0 |CANADA GOVT. C| 12/02/2015.| T D SECURITIES 879,473 827,000 880,920 (651) 880,269 (796) | . 796) 06/01/2025.
135087 D9 2 |CANADA GOVT. C| 07/09/2015. | VARIOUS. v 3,472,039 | ........3,361,000 | ........3,477,627 (5,409) 3,472,218 (179)| . 03/01/2020.
135087 E5 9 |CANADA GOVT. €] 09/22/2015. |RBC DEXIA..........oorviiriiriinrieriisssiessissiissssinns | cevesseesssssinssiinnes | onneees 1,444,380 | ........ 1,448,000 | ........ 1,436,966 L O [, 1,436,984 |....ccoooovvvvenne ,396 09/01/2020.
135087 XW 9 |CANADA GOVT. C| 07/21/2015. |NBCS SECURITY .....orviuriirnieeriinssieeniisesiseniines | coevessssissessssssssnens | sevesssins 148,050 | ...........100,000 | .. 153,800 (500) 153,300 (5,250) (5,250) 06/01/2037.
135087 ZJ 6 |CANADA GOVT. C|10/01/2015. | VARIOUS..........cooooriirriinnisnrisnisssiisnissssiisnisies | covessesisssisnsnssnnes | coneees 12,015,833 |.......10,626,000 |.......11,568,722 | ......... 11,521,256 ee(53,516) [ oo | e 11,467,740 | oo | s 548,092 |........ 548,002 | ..... 264,165 | 06/01/2021.
135087 ZS 6 |CANADA GOVT. C| 09/14/2015. | VARIOUS........oovoiiiiciiiniiinsiissiisssisssiisssissiinns | cereisssiisssisssssinnes | covenes 12,536,893 | ....... 9,695,000 |....... 11,929,789 | ......... 11,920,590 (Vi) IS I 11,890,815 | ..o | 646,078 |........ 646,078 | ..... 221,538 | 12/01/2045.
135087 ZU 1 |CANADA GOVT. C|06/01/2015.| CIBC 324,653 296,000 328,471 (493) 327,979 | .o | 000nd(3,326) | .........(3,326) | ... 4,137 | 06/01/2022.
31680P AA 4 [550NT SCHBRD TR €| 05/20/2015. | LAURENT L .....oooviiiiinriinniiieriisssisssiisssiississsseins | cosvesssssisssssnsssinns | sosnseeens 946,082 | ...........710,000 834,144 809,261 (1,352) 807,909 |....coccoevvvennn | ... 138,173 | ... 138,173 | ... 19,969 | 06/02/2033.
563469 CX 1 |MANITOBA PROV CDA €| 06/10/2015. | SCOTIA.......ooieirriciiiriiseiiessisesisessisesisssssisssins. | sevessesssnesssesssinenes | oeseees 1,207,464 | ...........630,000 | ........ 1,243,935 1,192,327 | oo (12,001) [ oo 1,180,326 | | 00 27,138 | 27,138 51,561 | 03/05/2031.
614852 NQ 0 |[MONTREAL QUE C| 04/17/2015. | VARIOUS..........oooiriirriisnisceisnisssisssisssssisnssins | cevessesisnssssssiinnes | oneeees 1,736,064 | ........ 1,514,000 | ........ 1,506,309 | ... 1,506,620 73 . 11,506,693 229,371 229,371 4,064 | 12/01/2034.
626200 AA 9 |MUNFIN AUTHB C CTF DEP. C| 04/10/2015. [NBCS SEC...........cooriiririiiciiiieriissiiesiissiiesisiens | cevesssssisssssisssssnses | onseees 1,728,585 | ........ 1,500,000 | ....... 1,580,355 | ........... 1,548,346 (V1) OIS RN 1,546,031 | ..oooevvccines | e 182,554 |........ 182,554 | ....... 24,688 | 06/01/2020.
642866 FZ 5 |NEW BRUNSWICK PROV CDA C | 04/13/2015. | MERRILL LYNCH.......ccoootiiiiininininninnieniesinies | e | i 1,654,828 | ... 1,235,000 | ........ 1,183,678 | ........... 1,190,524 K272 IR I 1,190,847 | ..o | e 363,981 |........ 363,981 | ....... 31,329 | 03/26/2037.
642869 AB 7 |NEW BRUNSWICK PROV CDA C| 04/14/2015. | RBC DEXIA 2,320,918 | ....... 2,000,000 2,205,574 2,153,877 (7,714) 2,146,163 | ..o | e 174,755 |........ 174,755 | ....... 33,534 | 06/02/2020.
651333 FT 8 |[PROVINCE OF NEWFOUNDLAND  ......cccoommiiieriinnricriisnniens €| 09/23/2015. | SCOTIA.......ooeviiirrieriineniieiinsssisesinsssisssssssssisenens. | ceresnesissssssenesinnnes | coeeeneen 916,641 | 111.....950,000 | ........... 944,281 0 944,281 | ..o [ s (27,740) | ........ (27,740)| ....... 13,657 | 10/17/2046.
683086 AA 0 |ONTARIO INFRASTRUCTURE C| 03/13/2015. | RBC DEXIA 652,112 651,370 (51) (51) 651,319 | oo | e 138,681 |........ 138,681 06/01/2037.
683234 B8 0 |ONTARIO PROV CDA C| 04/13/2015. | CASGRAIN CO........cervveriirriiieriieniireniiensiesiienens | cenvisenisesssiseneennns | e 4,986,608 | ........4,400,000 | ......... 4,964,508 | .......... 4,789,610 | ..oooovvvviciiins [ v (24,282) (24,282) [ ..o | e 4,765,328 |.....coovvvriens | 221,280 |........ 221,280 | ... 71,605 | 06/02/2019.
683234 SL 3 |ONTARIO PROV CDA C | 04/10/2015. | RBC DEXIA.......orvoiieiiriiiirinisnisisisiisiisisnies | esssessessesssesiessis | i 1,447,560 | ....... 1,000,000 | ........ 1,123,780 | ..cvoeeee. 1,102,111 (947) (L7 0 ) TN 1,101,163 [ oo | e 346,397 |........ 346,397 | ....... 35,340 | 03/08/2033.
68323A AW 4 |ONTARIO PROV CDA C| 04/01/2015. | SCOTIA.......ooiiiriirririisciieneisciissiisssisssisniins. | ceveissssisssssnsssiennes | oneeens 3,437,656 | ....... 3,125,000 | ........ 3,181,383 3,169,553 | ... | e (1,344) (1,344) 3,168,208 | ....ccvvveerias | e 269,448 |........ 269,448 | ... 33,981 | 06/02/2022.
68323A CC 6 |PROVINCE OF ONTARIO C[09/09/2015. | VARIOUS.........cooviiiriniiniiniisiississississississinnes | essisssssssssessiessies | e 9,565,496 | ....... 9,175,000 | ........ 8,625,215 | ........... 8,630,866 5,867 5,867 8,636,732 | ..ocoverveiiens | 928,764 |........ 928,764 | ..... 216,172 | 06/02/2045.
68323A CG 7 [ONTARIO PROV. C| 07/09/2015. | SCOTIA 2,982,414 | ... 2,712,000 2,831,491 2,828,480 (5,641) (5,641) 2,822,838 | ..oooovviverins | e 159,575 |........ 159,575 | ....... 58,382 | 06/02/2024.
68323A CX 0 [ONTARIO PROV. C [ 10/20/2015. | VALEUS MOB.........cconiiiiriiieiiiineeiesisssesssssesssess | sesessesesssesssasssesens | soeeeens 2,020,900 | ........ 2,000,000 | ....... 2,038,680 (936) (936) 2,037,744 | ..o | (16,844) | ........ (16,844) | ........ 20,373 | 06/02/2025.
74814Z EG 4 |PROVINCE OF QUEBEC. C| 04/14/2015. | CIBC........ooorireerrierenciieseississssissssssssissssinns | sevssssssssnssssssssnnes | onneees 1,325,663 | ........ 1,132,000 | ........ 1,282,896 | ........... 1,247,316 (5,218) ((IgR) ORI I 1,242,098 |..oooovvvvcrviins | e 83,564 | ......... 83,564 | ... 19,120 | 12/01/2020.
748142 ES 8 |QUEBEC PROV. C | 09/10/2015. | LAURENT L......ooviiriiriiicriisniiicniissiisesissssisssiins | cevesssssassssssssinnes | oneeees 3,899,500 | ....... 3,486,000 | ....... 3,686,654 3,681,584 | .o [ i (12,704) | ..o (12,704) 3,668,880 | .....cocovverii | e 230,629 |........ 230,629 | ... 135,739 | 09/01/2024.
74814Z EV 1 |PROV OF QUEBEC C [ 10/22/12015. | VALEUS MOB.........cooviiminiiniiniinininniniisiiniinies | essisssssisssiessiessis | i 3,645,439 3,555,000 3,657,953 | ..o e | (1,207) (1,207) 3,656,746 | .....cooovvviiies | e (11,307) | ... (11,307) | ....... 16,606 | 09/01/2025.
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803854 JA 7 |SASKATCHEWAN PROV CDA. C| 03/02/2015. | FIDELITY CAP. ..1,826,166 ..1,245,000 ..1,465,320 1,421,566 |. ...(1,035) (1,035) .1,420,531 ..405,635 |........405,635 09/05/2033.
803854 JT 6 | SASKATCHEWAN PROV CDA C | 04/13/2015. | RBC DEXIA........cooiiiiiiiiiinississiesississiesiissiisnies | osnssnisssssssssssnsnis | wonnieas 1,946,875 | ....... 1,750,000 | ........ 1,747,200 1,747,502 14 14 1,747,516 |.... 199,359 |........ 199,359 02/03/2042.
1099999. Total - BONdS - All Other GOVEMIMENL ... btk | oo 173,875,669 | ..... 161,767,000 | ..... 168,295,403 | ....... 118,958,307 | ..o | e (243293) ] ..o 0 [ (243,293) 167,491,144 ..6,384,521 |..... 6,384,521 XXX
Bonds - U.S. States, Territories and F ions.
13067 LA 7 |CALIFORNIA ST ECONOMIC .. | 02/10/2015. | EXCHANGE 521,370 509,607 (278) (278) 509,329 07/01/2018.
57582N T8 8 |MASSACHUSETTS ST .. | 03/02/2015. | ISSUE CALLED at 100.000. . 338,430 325,885 (368) (368) 325,517 03/01/2025.
604129 FH 4 |MINNESOTA STATE . | 08/26/2015. | USBCORP 271,271 260,000 291,078 266,438 (2,670) (2,670) 263,768 08/01/2016.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............uuiiieiiiiiiisii i oosississ s | sniieeas 1,080,450 | ........ 1,060,000 | ........ 1,150,878 | ........... 1,101,930 (3,316) 0 (3,316) 1,098,614 XXX
Bonds - U.S. Political Subdivisions of States
18085P LZ 5 |CLARKCNTY NEV ARPT REV. .. | 03/18/2015. | GOLDMAN SACHS 1,013,620 1,000,000 | ........ 1,073,430 | .......... 1,008,947 (3,877) 1,005,070 8,550 8,550 07/01/2015.
717883 LD 2 |PHILADELPHIA PA SCH DIST. . [ 10/01/2015. | A.G. EDWARDS & SONS - .519,265 | .. .500,000 556,645 517,622 (7,976) 509,646 9,619 9,619 09/01/2016.
2499999. Total - Bonds - U.S. Political Subdivisions 0f States.............ccueruuiiiieis s e | i 1,632,885 | ........ 1,500,000 | ........ 1,630,075 | ........... 1,526,569 | ....ccooooverennc0 | oo (11,853) | oo 0].....(11,853) 1,514,716 | .0 | e 18,169 | ........ 18,169 XXX
Bonds - U.S. Special Revenue and Special A
01728A 79 0 |ALLEGHENY CNTY PAHOS DEV AUTH......ccocovvuiriiiiciiciicnis .| 03/18/2015. | RAYMOND JAMES.........ccooviiirieriirieiiieriienienienienns [ ceveiissiissississinnes | cevienias 510,385 | ...........500,000 | ........... 544,645 512,672 509,200 10/15/2015.
040654 MY 8 |ARIZONA ST TRANSN BRD HWY.......ccoooiiiirricncieniccciienis o [ 0710172015, [ MATURITY c.oocrinisiissiissssssssisssissssssssisins | cooessssssssnsssnsssens | eevesnnees 300,000 | ...........300,000 346,569 304,772 300,000 07/01/2015.
04780M ME 6 |ATLANTA GA ARPT REV. .. | 05/26/2015. | WACHOVIA, 2,054,400 2,000,000 | ........2,171,580 2,036,342 2,021,517 01/01/2016.
097428 BR 6 |BOISE CITY IDAHO ARPT REV. .. 1 07/23/2015. | STEPHENS INC........ooooiircecisrcieneeneiisniiis | e | o 1,004,070 | ........ 1,000,000 | ........ 1,066,780 | ........... 1,010,521 1,001,453 09/01/2015.
176553 ER 2 |CITIZENS PPTY INS CORP FLA . .| 03/17/2015. | GOLDMAN SACHS........coevumrimrireierieeissississiesins | seeeississississisnes | aevseeeses 504,710 | ...........500,000 531,180 502,743 501,097 06/01/2015.
176553 FW 0 |CITIZENS PPTY INS CORP FLA . .| 05/22/2015. | BANK AMERICA MERRILL.........ocoovieriririnnirrinnis [ e | e 1,101,330 | ........ 1,000,000 | ........ 1,047,330 | ..ocoeeeee 1,025,163 1,022,344 06/01/2018.
181006 GF 8 |CLARK CNTY NEV PASSENGER FAC CHARGE REV. .| .. | 05/11/2015. | MESIROW. 301,521 .300,000 339,690 304,439 301,159 07/01/2015.
29270C C3 7 |ENERGY NORTHWEST WASH ELEC .| 01/22/2015. | JEFFERIES & CO 335,500 .315,000 326,410 325,889 325,812 07/01/2023.
29270C XP 5 |ENERGY NORTHWEST WASH ELE .. [ 09/30/2015. [ USBCORP..........coooureiriicriisniicsiisniisssisssssssines | vnvessessssssssnsnienns | coeenes 1,142,530 1,000,000 | ....... 1,172,670 | ........... 1,137,727 1,115,189 07/01/2019.
3128H6 MY 7 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 202,150 202,150 205,720 202,573 202,150 08/01/2018.
3128K7 U5 5 |FHLMCPC .| 12/01/2015. | MORTGAGE PAYDOWN........coovvimrinrierienienienienes [ coreireeissinsenseenes | cevienias 344,827 | ..........344,827 329,579 344,087 344,827 09/01/2035.
3128KG FP 8 |FHLMC .. | 12/01/2015. | MORTGAGE PAYDOWN 259,772 259,772 266,977 261,124 | ..o | e (1,352) (1,352) 259,772 11/01/2036.
3128LB AZ 1 |FHLMCPC .. | 12/01/2015. [ MORTGAGE PAYDOWN........ccccoevimiimiiieninnienieniienns [ coveiseissississinnns | e 190,562 | ...........190,562 203,008 190,855 (294) (294) 190,562 0 2,282 | 05/01/2038.
3128M4 CP 6 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 291,964 291,964 285,714 290,955 | ..oovvveiriiiinis | e 1,010 1,010 291,964 0 8,211 | 12/01/2036.
3128MM CK 7 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN........coverriiimrirriiieniinsniees | coverissssianesissssins | cevieeness 614,305 | ...........614,305 | ........... 615,985 614,442 (137) (137) 614,305 (V] I 15,860 | 09/01/2020.
3128P7 BH 5 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 203,184 203,184 205,819 203,462 (279) (279) 203,184 0 6,345 | 12/01/2025.
3128P7 CB 7 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 280,996 280,996 288,679 281,762 (766) (766) 280,996 0 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG .. | 12/01/2015. [ MORTGAGE PAYDOWN........ccocoevimiiimiiinninnienieniienis [ covvississississinnns | e 101,970 | ...........101,970 102,115 (145) (145) 101,970 0 10/01/2021.
31292L DN 2 |FHLMCPC .. [ 12/01/2015. | MORTGAGE PAYDOWN.........cooiiviiriinniieniiinniiens | ovsvesseisisssiissiinns | cvvees 4,818,839 | ........ 4,818,839 | .......5,255546 | .......... 4,880,003 |....ccooovvvrinnns | e (61,164) | ..o ceveennn(61,164) 4,818,839 0 07/01/2041.
312942 CB 9 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 717,107 ) (1,934) 715173 0 09/01/2040.
312945 TE 8 |FEDERAL NATL MG .. | 12/01/2015. | MORTGAGE PAYDOWN . . . 840,381 ) (1,755) 838,626 0 02/01/2041.
31294K M4 4 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN........ccovoriiiiniiriiieniieseines | oo | eeviveeees 186,951 | ...........186,951 | ........... 193,991 187,757 ) (806) 186,951 0 01/01/2018.
31296S M3 7 |FHLMC ..| 12/01/2015. | MORTGAGE PAYDOWN 52,813 52,813 53,795 52,890 (77) (77) 52,813 0 01/01/2034.
31297C HD 5 [FHLMC .. | 12/01/2015. | MORTGAGE PAYDOWN 287,988 287,988 287,326 287,925 63 63 287,988 0 07/01/2034.
31297S R6 4 |FHLMCPC ..| 12/01/2015. | MORTGAGE PAYDOWN 6,283 6,283 6,099 6,281 2 2 6,283 0 08/01/2030.
31298N UG 8 [FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN 1,327 1,327 1,369 1,331 (4) (4) 1,327 0 05/01/2031.
31307G MD 8 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN........coverimieniirniieniieseiies | eooerissssisesiosssinns | cevioenees 120,884 | ..........120,884 | .......... 127,561 121,191 (307) (307) 120,884 0 03/01/2029.
31307G TL 3 |FHLMCPC .. [ 12/01/2015. | MORTGAGE PAYDOWN.........coomeinminiinniieniiis [ coenissnsisssisnniiens | ceveennees 157,156 | ...........157,156 .165,837 157,560 (403) (403) 157,156 0 03/01/2029.
3132GG AX 3 |FEDERAL NATL MG .. | 12/01/2015. | MORTGAGE PAYDOWN 327,764 327,764 | .. .346,304 328,320 (556) (556) 327,764 0 08/01/2041.
3132HM TF 8 |FEDERAL NATL MG . 1 12/01/2015. | MORTGAGE PAYDOWN 865,012 865,012 928,266 873,204 (8,192) (8,192) 865,012 0 09/01/2042.
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3132J9 D3 9 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN . 519,067 | .. .519,067 537,234 519,533 (466) (466) 519,067 | ..oovvveeriienns | e | verivenieeenn0 | s 7,606 | 04/01/2043.
3132M5 G2 2 |FHLMCPC .| 12/01/2015. | MORTGAGE PAYDOWN........cccovvumrinriirirenirenirenirnnes [ coerisrisninninsiennes | v 1,287,418 | ........ 1,287,418 | ........ 1,380,755 | ........... 1,294,768 | ... | e (7,350) (7,350) [ .oovvvoevecricnis | e 1,287,418 35,041 | 02/01/2044.
3132M6 YN 4 |FHLMCPC .. | 12/01/2015. | MORTGAGE PAYDOWN........ccoomriimiiniiieniiniiiens | vevesssssisssisssiines | eveeees 1,508,362 | ........ 1,508,362 | ........ 1,598,628 1,518,165 (9,804) (9,804) 1,808,362 | ..o | e | o0 [ e 27,033 | 05/01/2044.
3132MA BV 2 |FHLMC PC .| 12/01/2015. | MORTGAGE PAYDOWN........ccccocuumiiiriniiniiciiniiinins [ e | s 1,620,211 | ........ 1,620,211 | ........ 1,718,690 1,670,786 | ....ocvvevcieens | e (50,574) | ...oovvvcrieninn ceveereeen(50,5T4) [ o 1,620,211 10/15/2044.
31387C XK 2 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN 1,618 1,618 1,640 1,618 0 1,618 58 | 04/01/2031.
31389K WT 4 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 79,074 83,732 79,618 (544) 79,074 3,082 | 02/01/2017.
3138E8 K6 8 |FEDERAL NATL MG ..| 11/01/2015. | MORTGAGE PAYDOWN . 668,342 | ...........668,342 | .......... 686,722 669,858 (1,516) 668,342 | ..o e | e | 11,429 | 04/01/2042.
3138LR  7M 8 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN........ccooiriiriiniiieniiniiiens | vevesssesississsiines | cveeees 1,893,038 | ........ 1,893,038 | ........ 2,037,678 | .......... 1,900,884 i (16,845) [ oo [ e 1,893,038 | ...oouvveeriens [ v [0 | 56,969 | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG ..| 11/01/2015. | MORTGAGE PAYDOWN 289,572 289,574 303,736 290,377 (805) 289,572 5,695 | 11/01/2042.
3138XC  F3 1 |FNMAPASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN.........coooiviimiinniinniiinniiens | ovmveisessisssissninns | o 1,461,149 | ... 1,461,149 | ... 1,518,454 1,467,834 |. (6,685) 1461149 | | | 0 [ 29,980 | 09/01/2043.
3138Y5 5D 4 |FNMAPASSTHRU .. | 11/01/2015. | MORTGAGE PAYDOWN........ccooimiemiiiiniieniiiniinens | conerisessissesissssines | sveeees 1,657,806 | ........ 1,657,806 | ........ 1,605,514 1,564,553 |. (6,746) .1,557,806 6,181 | 10/25/2029.
31390G A5 6 |FNMAPASS-THRU ..| 11/01/2015. | MORTGAGE PAYDOWN 1,912 1,912 2,028 1,923 (11) 1,912 73 | 05/01/2017.
31402R DD 8 |FNMAPASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 329,192 329,192 325,154 328,722 470 329,192 9,970 | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU .| 11/01/2015. [ MORTGAGE PAYDOWN........coovvumrimiinnierienienienis [ coerississisnissinnes | cevienian 414,601 L A14,601 | 427,946 415,848 (1,246) 414,601 11/01/2033.
31404N GC 4 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN 250,786 250,786 242,901 249,721 1,065 250,786 05/01/2019.
314058 EF 7 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN 302,098 302,098 290,297 300,431 1,666 302,098 08/01/2035.
31406B MW 7 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 5,612 5,512 5,601 5,509 3 3 5,512 01/01/2035.
31406V DP 8 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 409,223 .426,103 412,027 (2,805) (2,805) 409,223 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU ..| 11/01/2015. | MORTGAGE PAYDOWN . 180,192 | .. 180,192 | .. 184,950 180,212 (20) (20) 180,192 06/01/2035.
31409X PU 7 |FEDERAL NATL MG .. [ 11/01/2015. | MORTGAGE PAYDOWN.........coooriminiriiisniieniiis [ o | oveienninns 44,399 | ............ 44399 | ............ 43,123 44,356 43 43 44,399 02/01/2036.
31410D 5Y 2 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN 324,633 324,633 329,046 325,166 (533) (533) 324,633 08/01/2036.
31410P A8 6 |FEDERAL NATL MG .. | 11/01/2015. | MORTGAGE PAYDOWN 215,361 215,361 221,350 216,694 | ...oooviiciini | v (1,333) (1,333) 215,361 08/01/2036.
314100 YW 6 [FHLMC .. | 11/01/2015. | MORTGAGE PAYDOWN 69,721 69,721 | o 70,462 69,735 (14) (14) 69,721 09/01/2036.
31411C KH 3 |FEDERAL NATL MG ..| 11/01/2015. | MORTGAGE PAYDOWN 1,814 1,814 1,876 1,814 0 1,814 11/01/2036.
31411K R4 7 |FNMAPASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN........coveriiiniiniiisniieniiiins [ o | eeveienees 129,353 ..129,353 | ..o 129,697 129,348 5 5 129,353 01/01/2037.
3141IN  5C 7 |FNMA PASS-THRU ..| 11/01/2015. | MORTGAGE PAYDOWN 177,374 177,374 178,732 177,395 (21) 177,374 02/01/2037.
31411W AU 1 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 172,766 172,766 | .. 174,129 172,890 (124) 172,766 04/01/2037.
31412A U9 3 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 309,999 309,999 | ........... 316,295 311,315 (1,316) 309,999 [ ..o | e | e | s 13,995 | 07/01/2037.
31412E  5Y 8 |FNMAPASS-THRU .. | 09/25/2015. | MORTGAGE PAYDOWN 90,025 90,025 93,471 93,471 (3,446) 90,025 5,587 | 08/01/2037.
31412R D5 3 [FNMA .. | 11/01/2015. | MORTGAGE PAYDOWN........ccooiiiimiiniieniieniiiens | cveresesiiissssissiinns | cvieees 1,985410 | ........ 1,985410 | ........ 1,993,476 | .......... 1,986,240 [EC725) | O I 1,985,410 03/01/2040.
31419A DS 3 |FNMA PASS-THRU .. | 11/01/2015. [ MORTGAGE PAYDOWN........ccocoevimiimrinninnienienienns [ e | cevieiia 442,758 | ...........442,758 445,999 (3,241) 442,758 09/01/2039.
31419) SH 2 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN.........cooimiiriiinnieniiiniiiens | ovsvesssssissiisniinns | v 1,318,182 | ........ 1,318,182 | .......1,301,087 | ........... 1,316,835 | ..o 1347 | s | v 1,318,182 11/01/2040.
31419K GD 1 |FNMA PASS-THRU .. | 11/01/2015. | MORTGAGE PAYDOWN 964,582 964,582 963,036 1,546 964,582 11/01/2040.
31419L QD 8 |FNMAPASS-THRU . [ 11/01/2015. | MORTGAGE PAYDOWN...........oorvirniiniinciinniis [ o | cnvii 1,810,636 | ........ 1,810,636 L1.843171 | 1815379 | .o (4,742) | oo | e 1,810,636 12/01/2040.
34074G DE 1 |FLORIDA HURRICANE CATASTROPHE.........ccoovviemmriimnrincrianns | . 01/21/2015. | JP MORGAN 533,145 | ...........500,000 530,975 508,305 (377) 507,928 07/01/2016.
432325 GR 3 |HILLSBOROUGH CNTY FLA .. | 06/01/2015. | ISSUE CALLED at 100.000. 350,000 350,833 350,442 (38) 350,404 06/01/2019.
455285 QS 8 [INDIANAPOLIS IND LOC o [ 01/01/2015. [ MATURITY c.oocioiiiiciiciiiseisssissssisssissssssesisens | coesssssssiesssessiens | ceveieeees 150,000 | .. 150,000 0 150,000 01/01/2015.
594698 DQ 2 |MICHIGAN ST STRATEGIC . 109/03/2015. | CS FIRST......couiiiiiiiiiiiiiiiiiisiisiisiisiississississins | cesiessississssssisssinns | conviennins 703,241 | ...........700,000 705,106 | ...ooovvvviiriinns | e (4,454) 700,652 10/15/2015.
641489 AD 1 [NEVADA ST UNEMPLOYMENT CO......cooovommrimrrirnriicnniinriennns | o 07/24/12015. |USBCORP..........coorririiscvierisniisesiissisisssisssssins | ceviissssisssissssisnses | onneees 1,039,390 | ........ 1,000,000 | .......1,113,250 | ........... 1,062,704 (25,519) 1,037,186 06/01/2016.
650035 VM 7 [NEW YORK ST URBAN DEV CORP........ccocoomirrimrricriincniicniiinns | o0 05/11/2015. | BANK OF ......coocvoiiiimciiicniisciineniissiisessissssisessienies | cossoenssossssssesssnsess | oneeiaens 519,345 | ...........500,000 | ........... 577,085 518,311 (5,569) 512,742 03/15/2016.
717823 L8 9 |PHILADELPHIA PA GAS WKS. .. [ 10/16/2015. | USBCORP..........ovoviriiriririisniissiississssssssssissiens | cvnssssssssssssnssinns | sornes 1,035,620 | ........ 1,000,000 | ....... 1,106,400 1,061,108 (32,464) .1,028,644 07/01/2016.
914378 GF 5 |UNIVERSITY KY GEN RCPTS, .. | 10/09/2015. | GOLDMAN SACHS..........oooiriiriiieriieniiseniinsiiienies | verisssssssssisssines | v 1,361,347 | ........ 1,300,000 | ....... 1,435,785 1,409,335 | ..oooviiiinnins | e (48,839) | ...ccvvvurricninns 1,360,497 10/01/2016.
927781 YE 8 |VIRGINIA COLLEGE BLDG AUTH........coovviiiriniiniisiinieisis . 105/11/2015. |WACHOVIA........cooiiiriinriniinrinrississinessisiisiins | cevivssiesiisesisssiissinns | s 518,775 500,000 567,315 516,339 (5,133) 511,206 03/01/2016.




€via

Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJA.C.V. Change in Carrying Value at | Gain (Loss) on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B/A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
956724 AL 2 |WEST VA WTR DEV AUTH . | 08/19/2015. | RAYMOND JAMES ..1,706,505 ..1,430,000 ..1,720,004 1,715,086 |. .(15,091)] ... ...(15,091) . .1,699,996 6,509 6,509 60,576 | 07/01/2025.
3199999. Total - Bonds - U.S. Special ReVenUE and SPECial ASSESSMENES. .. .. .. iueruiiiriiririiriiriins ortittessesssesesessessssssns et sss s ses s s st ess st ens s ses et eb s st ens st st snsssssessesensenss | arneeod 46,876,546 |.......46,049,734 |....... 48,842,754 7,053,389 [ ..o | (391,630) 0 (391,630) 0 ..46,661,758 | ................ 0].... 214,789 |........ 214,789 | ..1,373,738 XXX
Bonds - Industrial and Miscell
00110A AC 8 |AEP TEXAS CTRUTILITY ..| 07/01/2015. | VARIOUS 2,591,052 2,591,052 | ........ 2,516,458 2,567,511 22,790 22,790 2,590,301 | ..o | e 78T | 07/01/2017.
02005E  AD 2 [ALLY AUTO RECEIVABLES TRUST ... .. | 12115/2015. | MORTGAGE PAYDOWN 3,587,612 3,587,612 3,587,532 3,586,729 884 884 3,587,612 01/15/2016.
037735 CQ 8 |APPALACHIAN PWR CO .. [ 05/2412015. | VARIOUS.........ooiiiiiriiniiiieniinciiisesiisssisssssisssiisssias | osesssessssssssssssines | svieees 1,600,000 | ........ 1,600,000 | ........ 1,645,360 1,604,403 |. ...(4,403) (4,403) .1,600,000 05/24/2015.
05573W  AD 7 |BMWVEH OWN TR .. | 03/25/2015. | VARIOUS 3,673,424 3,673,424 3,672,968 3,673,197 126 126 3,673,324 02/26/2018.
07383F 7W 2 |BEAR STEARNS CMBS o [ 0611172015, | VARIOUS.........ooiiiiriieiiinsiinsiisssiisssississsssissines | sessssssssssssssssnns | svienes 3,794,267 | ....... 3,794,267 | ........ 3,661,734 3,688,245 |. 3,790,185 06/11/2041.
07387B AH 6 |BEAR STEARNS CMBS | 1172312015, [ VARIOUS........ooooiiiicicissisississississississins | cessissississisninnes | v 7,468,377 | ........ 7468377 | ........ 7,237,033 | ... 7,270,736 |. 183,456 | ... | i 7454192 | ..o 09/11/2042.
07388L AE 0 |BEAR STEARNS CMBS [ 1211172015, | VARIOUS........oooicciessissssisssissssisnssas | veessssssssssanssines | oo 1,749,845 | ....... 1,749,845 | ... 1,764,677 | ........... 1,750,985 (1,140) | oo | e 1,749,845 09/11/2041.
07388P AE 1 |BEAR STEARNS CMBS .. | 12/11/2015. | MORTGAGE PAYDOWN 577,129 577,129 593,943 577,202 (73) 577,129 12/11/2038.
126650 BH 2 |CVS CAREMARK ..| 08/18/2015. | ROBERT BAIRD. . reeren003,000 | o 577,023 595,090 1,980 597,070 06/01/2017.
152000 AD 9 |CENTERPOINT ENERGY TRANS .. | 08/03/2015. | ISSUE CALLED at 100.000...........cooomreemrernriineiiries | coereisneisensiesiines | cvieees 1,519,886 | ........ 1,519,886 | ........ 1,463,959 | .......... 1,495,038 1,440 | s | e 1,496,478 |....ccoooverven 08/01/2019.
172967 GL 9 |CITIGROUP INC. .| 06/04/2015. | CORPORATE REORG..........cooomrirmrirrirneieniesineienes | eovmeieeissississinnnes | cvveees 2,210,333 2,250,000 2,209,568 2,215,218 1,572 2,216,790 03/01/2023.
189054 AR 0 |CLOROX CO DEL o [ 1110172015, [ MATURITY cooocssiississsssississssssssssens | cooessssssssnsssssisins | eeveennees 500,000 .......500,000 499,870 130 500,000 11/01/2015.
191216 AM 2 |COCA COLA CO. .. | 03/30/2015. | ISSUE CALLED at 112.795. 3,383,850 3,000,000 2,986,730 720 2,987,450 |...ccoovvvveiians | s 396,401 03/15/2019.
20030N AU 5 [COMCAST CORP NEW .. [ 08/11/2015. | CITIGROUP.........ooiviirieiririiscissiinsisneinniiins | veeesssesssssssssniens | o 2,212,980 | ....... 2,000,000 | .......1,995,180 | ........... 1,998,241 354 | s | 1,998,596 | | 214,385 |........ 214,385 11/15/2017.
225470 F7 3 |CREDIT SUISSE o [ 111182015 | VARIOUS........oooiiiiiciiisniisssiiesiisssisessisssiiessias | soressisssssssesssssssanes | covnes 10,000,000 |.......10,000,000 |....... 11,379,297 11,282,894 | ..o 1(1,007,390) | oo [ e (1,007,390) | ...oocvveervincns | 0000 10,275,505 | oo .(275,504) | ...... (275,504) 02/15/2039.
264399 EM 4 |DUKE ENERGY CORP . 110/01/2015. | MATURITY ...ccccovviriiiiiniiniississisnissississiesissinns | seviesissssssssssssssinns | eviens 1,000,000 | ........ 1,000,000 | ........ 1,023,880 1,002,156 (2,156) (2,156) 0 10/01/2015.
26441Y AQ 0 [DUKE RLTY LTD PARTNERSHIP.........ccccovuierimrmierinniiienienines | o0 03/25/2015. | TENDER EX 37,683 34,000 33,878 33,954 3 3 33,957 3,726 3,726 01/15/2018.
26441Y AU 1 |DUKE REALTY LP .. | 03/25/2015. | TENDER EX. v 1,185,160 ..1,000,000 999,830 999,891 4 4 999,895 | ....oovvvviiieins | cveae 185,265 |........ 185,265 03/15/2020.
278865 AH 3 |ECOLABINC. 10211512015, [ MATURITY c.ooociiiiinriiscsisseississssssssssnsssssssas | covinessnsssssssssnsanes | avvveons 3,000,000 | ........ 3,000,000 | ........ 3,142,750 3,003,697 (3,697) (3,697) 3,000,000 0 02/15/2015.
29379V AX 1 |ENTERPRISE PRODUCTS OOPER  ......cccoocoommiimmiimmniincniinniens | o 08/13/2015. |MATURITY ....occioiriiriiciiieniisesiisesiesssisessssesssesses | cevsoessssssionesssnnses | sonesiaens 500,000 | ...........500,000 499,938 62 62 500,000 0 08/13/2015.
29476L  AC 1 |EQUITY RESIDENTIAL .. | 09/23/2015. | WELLS FARGO.......oveuriririerierinrisrisrisrissinsinns | eomreerississinsiennes | cvieees 2,038,180 | ........ 2,000,000 | ........2,198,460 2,053,099 | ..o | e (32,447) | v .....(32,447) 2,020,652 | .....covvveries | e 17,628 | ......... 17,628 | ..... 104,690 | 03/15/2016.
36962G 3H 5 |GENERAL ELEC CAP CORP MTN.....cccocooiviiniiiniiiniieciesiiies .. [ 10/26/2015. | VARIOUS..........ooiiiiiriiciiissinciisssiisssisssiisssiissinas | ovessssssssssssssssienss | suiees 2,430,787 | ........ 2,500,000 | ....... 2,249,625 2,402,808 27,495 27,495 2,430,302 | oo | e 485 | oo 485 | ... 156,666 | 09/15/2017.
36962G 3U 6 |GENERAL ELEC CAP CORP .|.. | 10/26/2015. | EXCHANGE. 2,249,665 2,250,000 2,249,564 100 100 2,249,664 2 2 .. 124,805 | 05/01/2018.
36962G 4J 0 |GENERAL ELEC CAP CORP MTN.... o[- ] 10/26/2015. | EXCHANGE...........oooiiiiicrinciisciissiisssissiiienins | conveissssissssssssinnns | cosesnieans 711,816 | ...........713,000 711,610 202 202 711,812 3 3| 47,603 | 01/08/2020.
38141E A7 4 | GOLDMAN SACHS GRP INC MTN......cocoervemrieriirnieesiieneiienns .. | 08/01/2015. | MATURITY. 500,000 500,000 499,926 74 74 500,000 (V] I 18,500 | 08/01/2015.
402740 AA 2 |GULFSTREAM NAT GAS SYS LL o [ 1110172015, | MATURITY c.occiiireesssesssessssssssssssssaes | seeessssssssssnsniens | coeiees 2,050,000 | ....... 2,050,000 | ........2,050,462 2,050,045 (45) (45) 2,050,000 0f... 113,980 | 11/01/2015.
428236 AM 5 |HEWLETT PACKARD CO. .. [ 10/06/2015. | TENDER EX.......oouriiiiiiiriiiniiesiieniiieniiesiiiesiiens | covesisssssssssssssinns | eviees 2,071,140 | ....... 2,000,000 | ........ 1,929,060 | ........... 1,980,391 6,710 8,710 | oo [ e 1,987,101 | .o [ e 84,039 | ......... 84,039 | ... 181,500 | 03/01/2017.
428236 BW 2 |HEWLETT PACKARD CO. .| 10/13/2015. | TENDER EX.....oovvuririiiniinrinninninsississiesinsiinnis. | cessississississinnes | v 1,002,390 | ........ 1,000,000 | ........ 1,001,480 | ........... 1,000,753 (215) (VA1) SO 1,000,538 |.....cccovvvunnen creen 1,852 | 1,852 | L 58,239 | 09/15/2017.
437076 AP 7 |HOME DEPOT INC .. | 01/29/2015. | WELLS FARGO. 526,005 | ...........500,000 558,040 512,968 (969) (969) 512,000 | ..oovvvieriienns | e 14,005 | .........14,005 | ....... 11,400 | 03/01/2016.
44923y AD 9 |HYUNDAIAUTO RECV TR o [ 0211712015, | VARIOUS.........oooiiiriicriiesiinerisessisesissssssssssiessies | ovesessssssnesssnssienes | sveeees 1,499,393 | ........ 1,499,393 | ........ 1,499,252 | ........... 1,499,344 15 15 | e [ e 1,499,359 33 5,260 | 03/15/2017.
459056  8Y 6 |INTERNATIONAL BK FOR RECO.........ccoovuimmiirriinrencieciins . 102/26/2015. | RBC CAPITAL.......oooviirieiiiinriisnsiisseesssesssessnnasas | covneessnnssnsessnnanes | arvveons 3,146,580 | ........ 3,000,000 | ........ 2,995,560 2,999,447 99 99 2,999,546 | ....ccoovvverins | e 147,034 |.......147,034 | ... 63,333 | 04/01/2016.
46625Y CV 3 |JP MORGAN COM MTG .. | 12/15/2015. | MORTGAGE PAYDOWN 333,516 333,516 323,719 329,591 3,925 3,925 333,516 0 6,912 | 07/15/2041.
46625Y NC 3 |JP MORGAN COM MTG .. | 04/15/2015. [ VARIOUS.........cooiiiiiiiiieiineissississississsisssinns | connissississisninnes | covenes 5,750,000 | ........ 5,750,000 | ........ 5,412,383 5,461,585 | ...cooovvviriveins | v 201,973 201,973 5,663,558 |.... O I 86,442 | ........ 86,442 | ....... 63,848 | 07/15/2042.
46625Y NE 9 |JP MORGAN COM MTG .. [ 06/15/2015. | VARIOUS..........ooiiiiriiciiinriinsiisssiisssissssissssiissisas | sesssssssssssssssinns | svieees 5,000,000 | ........ 5,000,000 | ....... 4,599,414 | ... 4,650,676 |....cocovrriiani | e 205,799 205,799 . 4,856,475 | ... e 143,525 |........ 143,525 | ..... 107,860 | 07/15/2042.
46625Y SG 9 |JP MORGAN COM MTG .| 07/15/2015. [ VARIOUS.........coooiiiiiiiineisinississississississins | consississississinnes | o 4,677,345 | ... 4,677,345 | ... 4,295,339 | .......... 4,341,464 296,811 296,811 [ oo | i 4,638,274 39,071 39,071 | ... 93,226 | 08/15/2042.
487836 BC 1 |KELLOGG CO. .. [ 04/28/2015. | USBCORP..........coviuriiriiiiinriisssiissiisssiisssisssies | nsessssssssssssnsssenns | coenes 1,084,100 | ........ 1,000,000 996,520 998,121 17 17 998,237 | ..o | e 85,863 | ......... 85,863 11/15/2019.
539830 AX 7 |LOCKHEED MARTIN CORP .. [ 08/13/2015. | CITIGROUP.........oiriiriiiiriiriiiesiieseiissiieseiieniies | svesesssssssessssssines | svieees 1,011,100 | ........ 1,000,000 999,240 999,733 97 97 999,831 | ..o | e 11,269 | ......... 11,269 | ....... 19,656 | 09/15/2016.
574599 BC 9 |MASCO CORP .. [ 06/15/2015. | MATURITY .....ooriirirrirsniissiiississssissssssssssssssis | sessssssssssssssnsssens | sornes 1,000,000 | ....... 1,000,000 994,810 999,707 293 2K 2 R IS 1,000,000 0. 24,000 | 06/15/2015.
58013M EM 2 |MCDONALDS CORP [ 0412112015, [ BBET....o.oooeeiiieiiiieniiseiiesiissiieseissssesisisssiins | cossessssssssssssinsiies | srviins 1,015,060 | ........ 1,000,000 | ........... 985,880 989,901 411 411 990,312 | oo | e 24748 | ....... 24748 | ....... 20,344 | 01/15/2022.
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59023B AE 4 |MERRILL LYNCH 2006-C1 A4 .. | 12114/2015. | MORTGAGE PAYDOWN . 814,327 | .. 814,327 .906,925 819,151 ...(4,823) (4,823) 814,327 05/12/2039.
59217G  AD 1 |MET LIFE GLOBAL FUNDING INC ......cccoviiiiiiirininiinciiciiicnins . 102/23/2015. | JP MORGAN.......ccovuiuiiiiiirieiisieiiesienienienis | cevissiissesssississinns | eries 3,579,450 | ........ 3,500,000 | ........3,495,030 3,498,914 160 160 3,499,074 01/11/2016.
617451 CL 1 |[MORGAN STANLEY CAP .. [ 09/14/2015. | VARIOUS..........oooiiiiiriiciiinniinsiississssisssissssiassises | vessssssssssssnsssnns | sveeees 1,773,705 | ........ 1,773,705 | ........ 1,780,956 | ........... 1,779,158 (5,042) (5,042) [ .ooovvverieenin | e 1,774,116 11/14/2042.
65475Q AD 3 [NISSAN AUTO RECV o | 10/15/2015. | VARIOUS........oiiiiiriiiiissinsiiseieieiesessessessssssins | coesiesesesesesennns | covenes 7,000,000 | ....... 7,000,000 6,999,098 6,999,545 385 385 6,999,930 01/16/2018.
65476H AD 2 |NISSAN AUTO RECV . [ 07115/2015. | VARIOUS..........oooiiriirriinississsisssssssssissisisnnsas | oseeessssssssssssssinns | coeenes 1,226,708 | ........ 1,226,708 | ........ 1226434 | .......... 1,226,588 109 109 11,226,697 09/15/2017.
693476 BH 5 |PNC FUNDING CORP .. | 02/08/2015. | MATURITY. ........1,000,000 | ........1,000,000 999,000 999,978 22 22 .1,000,000 . 02/08/2015.
69361Y AH 6 |PSE & G TRANS UTILITY BONDS .......c.coovvviirmiiirnirnirniniines o | 12/15/2015. [ VARIOUS.........ovoiiiiiicineineineiseiseissesssesesssssssnns | eenviesissississiennes | cvieees 3,490,593 | ........ 3,490,593 | ........ 3,770,486 3,581,553 | ..o | e (73,568) | ...ooverrrrerirn ceeeennnr(73,568) 3,507,986 | ..o | v (17,393) | ..o (17,393) | ..... 154,733 | 12/15/2017.
742651 DB 5 |PRIVATE EXPT FDG CORP .. [02/25/2015. [ JP MORGAN........cooriirriiriieniissiisssissssiissssssiins | cosessssssssesisnsssnns | cevesnnees 103,186 .......100,000 98,538 99,825 30 30 99,855 3,331 3,331 | 1,389 | 11/15/2015.
76110W MB 9 |RESIDENTIAL ASSET SEC .. | 11/25/2015. | VARIOUS 5,308 5,308 2,781 5,258 50 50 5,308 0 377 | 09/25/2031.
85744N  AA 9 |STATE STRBK & TR CO .. [ 02/2412015. | BARCLAYS.........ooiiiriinrriisriseesssiisssissssissisenes | vessssssssssssnsssenns | oo 2,080,720 | ........ 2,000,000 | ........ 1,995,660 1,999,462 79 79 1,999,541 | i | 81,179 | ......... 81,179 | ....... 65,367 | 01/15/2016.
871829 AT 4 |SYSCO CORP .. | 07/14/2015. | ISSUE CALLED at 101.000. v 1,161,500 | ........1,150,000 | ........1,147,482 1,147,562 176 176 1,147,738 | ... 10/02/2021.
893045 AC 8 | TRANS-ALLEGHENY INTST LIN 10171512015, | MATURITY ...ocovvvrriiirinrinrisriesieniesessisessssseesinnns | ceesesssssssssessssnsenns | veviens 1,500,000 | ........ 1,500,000 | ........ 1,494,390 | ... 1,499,952 48 48 . .1,500,000 0 01/15/2015.
90131H AN 5 [21ST CENTURY FOXAMRICA  ....coooiiiiiicnisenicniisesiieniins | o0 08/11/2015. | BANC OF AMERICA..........cooiirriririnriiiniieniiicnins | ceveinssiseniisssisenes | eneees 1,148,450 | ........ 1,000,000 | ....... 1,212170 | oo 1,115,948 | | e (13,933) | ..o | e (13,933) | oo | e 1,102,015 | oo [ e 46,435 | ......... 46,435 03/01/2019.
90664Z AV 2 [UNION GAS LTD ..| 03/09/2015. | T D SECURITES 924,538 | ...........840,000 837,782 837,976 40 40 838,016 [ ..covvvveriver | e 86,522 | ......... 86,522 07/10/2023.
91159H GU 8 [US BANCORP .. | 03/04/2015. | MATURITY. 1,000,000 | ....... 1,000,000 999,935 65 65 .1,000,000 0 03/04/2015.
94707V AA 8 |WEATHERFORD INTERNATIONAL.. .. | 10/29/2015. | STIEFL-F . .870,000 | ........1,000,000 | .. 1,001,909 (247) (247) .1,001,661 ..(131,661) | . 09/15/2020.
949746 QU 8 |WELLS FARGO & CO NEW. .. 1 02/26/2015. | WELLS FARGO...........oooimiiriinriinsiinniisceiississsnnes | ovevesssssssssssnssinns | o 2,074,400 | ........ 2,000,000 | ....... 2,013,482 2,004,179 (458) (458) 2,003,721 | oo | 00 70,679 | 06/15/2016.
949752 BU 9 |WELLS FARGO FINL CDA CORP.........ccocovmmrrincriiinniincriinsiienees o [ 07152015, [ CIBC......ooiierieriiciiiesiiceiieseiesssessisessesissssiens | csesssssssssssssnssines | svieees 1,171,386 | ........ 1,115,000 | ........1,114,509 | ........... 1,114,568 36 36 | o | e 1,114,604 || 56,778 | ......... 01/29/2021.
980888 AC 5 |WOOLWORTHS LTD + | 09/22/2015. [MATURITY ...ccoovviiiiiiiniiississississississississsinnes | coiesissssisssssssissennes | oevieesiens 130,000 .......130,000 129,848 129,977 23 23 130,000 09/22/2015.
021352 AL 0 [ALTALINKLP C| 03/11/2015. | VARIOUS, 904,335 810,000 810,000 810,000 0 810,000 [ ...ovvveeriienns | e 94,335 11/06/2023.
02137Z AE 4 |ALTAGAS INCOME TRUST C| 07/07/2015.| BMO CAPITAL v 1,697,260 | ........1,500,000 | ........1,499,820 1,499,933 15 15 1,499,948 | ... 97,312 03/27/2017.
025802 AL 0 |AMERICAN EXPRESS CANADA  .......cccooviiviinrinniscissnis € 06/03/2015. |NBCS SECURITY .......ccovvmurrireireinriieseiieniieniiinns | ceveisesiisssssssiinnes | onneees 2,312907 | ....... 2,260,000 | ....... 2,343,306 2,307,700 | oo | e (14,300) | ..oovvveriienens (14,300) 2,293,400 06/03/2016.
05590H AG 2 |BMW CDAINC C| 01/20/2015. |NESBITT/BURNS.........oooerieeriiicriieriiieniiessiieniienes | coeressssissesissssiinens | sevnesenns 972,933 955,000 | ... 968,676 968,431 (269) (269) 968,162 11/27/2017.
064149 8J 9 |BANK NOVA SCOTIA, C | 06/10/2015. | VARIOUS. 2,246,577 2,256,000 2,255,896 (19) (19) 2,255,877 05/01/2018.
064149 ZN 0 |BANK NOVA SCOTIA HALIFAX C| 01/14/2015.| SCOTIA 932,613 890,000 959,234 941,811 (360) (360) 941,452 01/22/2021.
07329V AK 6 |BCIMC REALTY CORP C|07/16/2015.| CIBC 905,411 828,458 829,610 677 677 830,286 X 06/29/2022.
07329  AQ 3 |BCIMC REALTY CORP C| 07/16/2015. | CIBC........cooreceieriierieriienieseissiesssiesisessiins | cosvesssssisssssssssinns | sosenseens 135,622 | ...........135,000 | ........... 134,947 1 1 134,948 674 674 373 | 06/03/2021.
07813Z BC 7 |BELL CANADA C| 01/27/2015. | FIDELITY CAP. 961,228 859,522 864,803 445 445 865,248 95,980 | ......... 95,980 | ....... 10,965 | 03/22/2023.
110574 AD 2 |BRITISH COLUMBIA FERRY SV. C| 04/08/2015. | T D SECURITES..........cosroiiiriereenrieniiisnienesisniens | convessseiissesinsnsnnns | corneeeand 589,59 | ...........470,000 | ........... 495,827 495,193 (184) (184) 495,009 | ..o | 94,587 | ......... 94,587 3,351 | 03/20/2037.
12657Z AA 1 |CUINC MEDIUM TERM NT CDS € 02/03/2015. [NBC CLEAR........covviiriinriinciiissiisssisssiisssiisssiienes | ceveissssisssssssiinnes | onseees 2,101,455 | ....... 1,700,000 | ........ 2,117,010 2,017,277 (6,325) (6,325) 2,010,952 | ..oovvvieries | e 90,503 | ......... 90,503 | ....... 56,058 | 08/13/2019.
13591Z 8P 8 |CANADIAN IMPERIAL BK COMM C|01/13/2015. | VARIOUS, 3,377,488 | ........ 3,315,000 | ........ 3,414,980 3,378,709 (2,489) (2,489) 3,376,220 v 1,267 | 1,267 | 57,013 | 01/14/2016.
136765 AL 8 |CANADIAN WESTN BK € 03/05/2015. | VARIOUS..........coooriiiiiniiinciissiissiissiisssisssisins | sevesssssisssisssssisnnes | oneeees 1,021,231 | ........ 1,000,000 | ....... 1,004,750 | ........... 1,002,218 (80) [(<]0) ) R [P, 1,002,138 | .o [ e 19,004 | .......19,094 | ... 16,984 | 01/18/2017.
140062 AD 9 |CAPITAL DESJARDINS INC MT €] 03/12/2015. | CIBC.....oeuerrierriiecriiereisesiieseiiesieeseisesisesssssesssens | sevessesisnesssnssisnenes | oneeees 1,070,706 | ...........931,000 | ........ 1,028,206 1,011,556 (2,822) (2,822) 1,008,734 |.... JRO IR 61,972 | ... 61,972 | ...... 17,332 | 05/05/2020.
17039A AB 2 |CHOICE PROPERTIES REIT C| 11/05/2015. | T D SECURITES...........covvireinrinnissciscissniisniiis | ceveisesisssssssieinnes | s 1,191,928 | ... 1,091,000 | ........ 1,116,966 | ... 1,114,811 (2,009) (2,009) . 1,112,802 | ... B [ 79,126 | ......... 79,126 2,250 | 07/05/2023.
23384N  AK 3 |DAIMLER CDAFIN INC. €] 08/11/2015. | T D SECURITES.........ooiiiiriiiriinriisesiieseiesiiesiiins | cevessesissesssnssiennes | oneeees 1,118,691 | ........ 1,105,000 | ........ 1,108,403 | ........... 1,107,289 (655) [(GI<35) ) R I 1,106,634 | ...coovvvciien | e 12,057 | ... 12,057 | ....... 24,883 | 02/17/2017.
292502 AM 0 [ENBRIDGE PIPELINES INC MT C[01/28/2015. | RBC DEXIA.......orviieiiiieiininnissisiisisiisiisisnies | eesiessesseesssesiesnis | soveieee 1,059,448 939,116 (196) (196) 938,920 | ...ovvvrrerirrirns | e 120,528 |........ 120,528 | ...... 14,510 | 04/06/2040.
316701 AA 9 |FIFTH AVENUE LP €| 08/05/2015. | VARIOUS..........cooooiriiriinriiiinsiississsiisssisssisissisns | cosveissssiesisssssinnns | sevesssions 10,575 10,575 0 10,575 0 375 | 08/05/2021.
31943B  AX 8 |FIRST CAPRLTY INC C | 12/29/2014. | ISSUE CALLED at 100.000. 955,000 971,000 318 318 971,318 [ oo [ s (16,318) | ........ (16,318) | ....... 21,277 | 06/01/2015.
319438 BR 0 [FIRST CAP REALTY INC C| 01/20/2015. [NESBITT/BURNS..........oorvmirrieriirriieniisnniisniienens | ceveisesiisssissssiisnnes | oneeees 1,396,444 | ........ 1,325,000 | ........ 1311472 | ... 1,313,785 73 YT [ I 1,313,858 | ..o [ e 82,586 | ......... 82,586 12/05/2022.
319438 BV 1 |FIRST CAPRLTY INC € 03/09/2015. | VARIOUS.........ocvoiriimcriieniicriissiisesisessissssssssianns | seressessasesssnsssnenes | oneeees 1,118,998 | ........ 1,000,000 | ........ 1,004,580 | ........... 1,004,443 (65) ((G15) | U IS 1,004,377 | oo | e 114,620 |........ 114,620 | ....... 24,934 | 08/30/2024.
37252B AC 6 [GENWORTH MI CDA INC. € 03/09/2015. |RBC DEXIA..........oovviereirireinniinsissniisssssssisis | convessssssssssnssssnns | sosnseeend 499,997 | ...........486,000 .486,000 486,000 0 486,000 | ...oooeriiennis | s 13,997 | ......... 13997 | ......... 9,150 | 04/01/2024.
39138C AG 1 [GREATWEST;OFECP OMC  .....cccoviiiiiciinciecsceeniis C| 08/27/2015. | RBC DEXIA 927,822 820,000 | .. 913,619 891,373 | oo [ e (7,888) (7,888) 883,485 | ....cooverienns | e 44,337 | ......... 44,337 | ....... 40,115 | 08/13/2020.
39191Z AV 1 |GREATER TORONTO AIRPORTS .....ccooviiniiiineieiissiiciieiis C [ 10/08/2015. | CIBC.......covuriiicrierieriesieriesiesiesiesiesiesiesiesienes | essisssssssssessiensis | seniees 1,379,730 | ........ 1,168,000 | ........ 1411878 | ... 1,349,035 (26,132) (VK Y2 ) PSR [P 1,322,903 | ...ovvonrrii | i 56,827 | ......... 56,827 | ....... 59,892 | 11/20/2019.
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403925 AE 0 |[H&RREALESTATE INVT TR C| 02/02/2015. | RBC DEXIA ..2,383,018 2,200,000 2,390,399 2,356,709 (3,055) (3,055) 2,353,655 29,363 29,363 65,633 | 02/03/2017.
448055 AM 5 |HUSKY ENERGY INC C [ 03/18/2015. | VARIOUS.........ooviiiiiniiniiniiniisniesississississinnes | essiessesissssesiessis | i 1,158,862 | ........ 1,150,000 | ........ 1,146,447 0 oo | e 1,146,447 ...744 | 03/12/2025.
45834Z AA 7 |INTERPIPELINELTD C| 02/04/2015.| T D SECURITES 570,720 .500,000 500,000 0 500,000 |...ccocoverrienns | 270,720 | ......... 70,720 | ... 12,690 | 02/02/2021.
633067 WR 0 |[NATIONAL BK CDA MONTREAL C [ 01/09/2015. [NBCS SEC.......c.ccrieiiiieiniinrineineiseieieieisisensessessenes | seesesesessesesesesins | evvesenns 748,651 751,271 748,960 (135) (135) 748,825 R . ..(174) 01/11/2016.
633062 DL 2 |NATIONAL BK CDA MED TERM C| 04/21/2015.|NBCS SECURITY 767,775 .766,008 755,685 | .....oovvvvevrins [ e (1,324) (1,324) 754,362 | ..oovvveriienes | e 13413 | ..., 13413 04/26/2016.
667869 AA 9 [NORTHWESTCONNECT GROUP .| C| 11/02/2015. | VARIOUS, ...16,453 ...16,453 6,561 16,551 (1) (1) 16,550 (97) 97)]. 04/30/2041.
68214W AH 1 |OMERS REALTY CORP C|02/11/2015. | NATIONAL FINANCIAL SERVICES CO 907,422 841,000 810,413 813,098 362 362 813,459 93,963 06/05/2023.
683244 AT 4 |ONTARIO SCHBRDS FING COR........ccoovvuriiriieriissiiseniannees € 03/10/2015. | VARIOUS..........coovoiriiniiiciiissiisiiissiisssisssssssssssens | cosvesssssssssssssssinns | sosnsseansd 495992 | ...........414,550 414,550 0 414,550 | ..o | 81,442 06/25/2032.
766910 AR 4 |RIOCAN REAL ESTATE INVT T. C | 01/14/2015. | NBCS SECURITY ....cceouuiiiriiiiciiciiciiciiiciisiiciieins | ossisiissiessiessiensis | v 1,609,278 | ....... 1,567,000 | ........1,634,412 | ......... 1,598,210 | ..o | e (1,185) [ oo e (1188) | i | i 1,597,025 | ..coovvicicen | e 12,253 01/21/2016.
775109 AP 6 |ROGERS COMMUNICATIONS INC........oooovrvirmiriincinreineens C|10/13/2015. | T D SECURITES.........oooroiiriereinriieneiissiienesieniins | covvesssesisnessssnsnnns | corneeeand 489,448 .......400,000 | ........... 423,191 422,253 (359) 421,893 | .o | 67,555 11/04/2039.
780085 5B 8 |ROYAL BANK CDA C| 12/08/2015. | VARIOUS. 3,572,930 3,500,000 3,564,925 3,562,999 | ..o | e (14,274)| ... 3,548,725 .24,206 12/08/2016.
780086 JX 3 |ROYAL BANK CDA C [ 02/25/2015. | VARIOUS.........cooviriririnrierinsissiesiesiessssiessnnes | eensessesseesssesinsnis | sneiens 1,457,895 | ........ 1,410,000 | ........ 1,409,732 | ........... 1,409,742 26 [ eoveeeeeeeereenes [ ererieinineeni28 [ e | e 1,409,769 | ..o | e 48,127 12/09/2019.
82028K AR 2 |SHAW COMMUNICATIONS C| 03/24/2015. | T D SECURITIES........ooriiirieriinniieniiiesiiesiiieniins | coeressssiisesisssssiens | sovessiins 198,719 | ...........169,000 194,779 (721) 194,058 | ...oooovvveerii | e 4,660 12/07/2020.
866796 AB 1 [SUNLIFE FINL INC. C | 05/28/2015. | VARIOUS.........coviiiriniiniiniisiisiiesississississisnes | oesiessesieesssesiensis | sveiine 1,032,373 | ........ 1,000,000 1,085,375 | ........... 1,062,902 (T40) | v | eveireeeeeenn(TAO) | | s 1,062,162 | ...ooovvvricri [ e (29,789) 06/01/2036.
87971MM AM 5 |TELUS CORP C| 01/16/2015. | FIDELITY CAP........oovvviriiieiineiiniisscisseissiinniiies | cevessesisssisssssinnes | oneeens 1,017,551 894,000 898,805 897,097 (26) 897,071 [ | e 120,480 07/23/2020.
87971M AQ 6 |TELUS CORP C| 01/16/2015. | FIDELITY CAP. 628,719 609,000 573,319 576,475 185 576,661 52,059 .52,059 03/15/2023.
87971M AR 4 |TELUS CORP C| 01/23/2015. | VALEUS MOB.............oovviriiiniisniincissiissniisniiins | conveisseissesissniinns | conneeeand 517,345 | ...........500,000 461,690 466,028 223 466,251 | ..o | 51,094 | ... 51,094 04/01/2024.
891145 2R 4 |TORONTO DOMINION BK ONT .| C| 03/11/2015. | FIDELITY CAP. 594,034 | ..........571,000 .571,000 571,000 0 571,000 23,034 23,034 12/22/2021.
891162 AC 0 |TORONTO DOM CTR WEST LTD. [ C112/10/2015. | SCOTIA ..o eieieieiiesiesisiies | eesiessessseesisssinesis | i 1,037,878 | ........ 1,009,000 .945,423 945,634 32 32 945,666 92,212 92,212 12/14/2105.
891192 AE 3 |TORONTO HYDRO CORP €] 03/03/2015. | CIBC.......oooreeeiieriiieniiesiiesiesesissisesssississnssis | cossesssesisssssssssinns | sossseean 803,380 <......755,000 714,269 762 762 715,032 88,349 88,349 04/10/2023.
949752 BM 7 |WELLS FARGO FIN CANADA C| 01/13/2015.|NBCS SECURITY 2,283,738 2,202,000 2,211,209 (77) (77) 2,211,132 .72,606 .72,606 07/25/2019.
949752 BN 5 |WELLS FARGO CANADA COROP ... C| 04/22/2015.] SCOTIA 819,824 | ...........759,000 759,000 0 759,000 [.ooiiciiiiienns | e 60,824 | ......... 60,824 01/24/2023.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............iiuiieiisiiis s e | ciras 172,290,851 |..... 167,606,065 |..... 69,510,006 | ....... 165,040,935 | ...oocovceenenn0 | e (172,372) | ccooovvvcecee0 [ (172,372) | 0 | e 168,600,633 ..3,690,222 |..... 3,690,222 | ..4,485,283 XXX
8399997. TOtAl - BONAS = PAM 4.k et et ees bbbttt bbbttt | e 425,191,917 |..... 405,896,666 | ..... 416,791,630 | ....... 358,266,394 | ....ccoooceeen0 | e (788,955) | ..oveovveevieen0 | e (788,955) [ o0 | e 413,167,163 12,024,756 | ...12,024,756 | ..8,867,782 XXX
8399998. Total - Bonds - Summary Hem from Part 5. e | e 102,353,061 | .......97,448,000 |..... 103,311,919 | oo [ | (205,566) | .....cccooocvvecnns | 0000 (205,566) | oo | 103,106,350 | .....ccooouuuuve. ...(753,292) ...... (753,292)] ..... 995,769 XXX
8399999. TOAl = BONDS. ... ket | i 527,544,978 |..... 503,344,666 | ..... 520,103,549 | ....... 358,266,394 | .....ooocnnnnd 0. (994,521) | ..oovvevrennenn0 | (994,521 [ o0 | i 516,273,513 | ...ccoovvnnnn 0 | 11,271,464 |...11,271,464 | ..9,863,551 XXX
Common Stocks - Industrial and Miscell
021441 10 0 |ALTERA CORP. .. | 03/18/2015. | BONY. 50,000.000 | ........ 1,804,797 XXX [ 1,693,330 1,847,000 | ...... (153,670) | covovvvririiinins | e | v (153,670) | cvvvovvverriinnes 1,693,330 |.... 0 I 111,467 |........ 111,467 XXX
023135 10 6 |AMAZON COM INC. .. | 12/09/2015. | VARIOUS 64,000.000 |....... 42,056,229 XXX e 11,628,589 9,862,400 | ...(8,233,811) (8,233,811) 1,628,589 |.... .| 30,427,640 |...30,427,640 XXX
032654 10 5 |ANALOG DEVICES .. | 06/10/2015. | BONY. 65,000.000 | ........ 4,211,794 XXX | 3,456,298 | .......... 3,608,800 | ...... (152,502) | ..o [ e [ s (152,502) 3,456,298 | ......ccovvvveni | 755,496 |........ 755,496 XXX
037833 10 0 |APPLE COMPUTER .| 07/20/2015. [ VARIOUS.........cccosvvviiriniineiinnissiississississississiinns | 2000 10,000.000 | oo 9,197,650 XXX [ 3,196,309 ,726,600 | ...(4,530,291) |. 3,196,309 ..6,001,341 |..... 6,001,341 XXX
057224 10 7 |BAKER HUGHES, INC .. [ 05/05/2015. | BONY.......ooovviiniinriinniinriississsissiesssisssisnsienns | 20ee2.60,000.000 | ... 4,174,961 XXX | 4,151,562 ,364,200 |....... 787,362 | ...ccovvinvrveniies | evnrieeriiieniins | e 787,362 [ e | e 4,151,562 23,399 23,399 XXX
09253U 10 8 |BLACKSTONE GROUP L P. .. 1 10/01/2015. [ RETURN OF CAPITAL.......coouruiiiiieriinneineriienesies | coorerissessenessssssis | oesvesniens 75,128 XXX ..75,128 75,128 75,128 0 XXX
127387 10 8 |CADENCE DESIGN SYSTEMS INC ........ccovvoiriircicncierciceneas - [ 0412812015, [BONY.......cooomiiiiiiniissisciisssissiisssissssssssssssssans | o 130,199.920 | ........ 2,454,555 XXX 21,319,193 | . 2,469,892 | ...(1,150,700) | .....ocvvvrieiriis | e | e (1,150,700) | .oooovverviens | e 1,319,193 | .1,135,362 |..... 1,135,362 | ...coovierirn XXX
149123 10 1 |CATERPILLAR INC DEL o [ 1212312015 [ VARIOUS..........oooiriiirinriincriissiisesisssisessisssisenees | e 110,000.000 | ........ 8,055,888 XXX [ 9,507,044 | ......... 10,068,300 | ...... (561,256) | ...cooovrrerriiiinns [ ceriieniiieniienns [ e (561,256) 9,507,044 .(1,451,156) | ...(1,451,156) | ...... 269,500 XXX
166764 10 0 |CHEVRONTEXACO CORP .. | 04/28/2015. | BONY. 65,000.000 | ........ 7,165,930 XXX | 5,268,773 ,291,700 | ...(2,022,928) (2,022,928) 5,268,773 .1,897,157 |..... 1,897,157 | ....... 69,550 XXX
22822V 10 1 |CROWN CASTLE INTL CORP .. | 12/07/2015. | BONY. 38,900.000 3,339,251 XXX | 2,745410 ,061,430 | ...... (316,020) | ..ocvoveiiciiinns [ e [ s (316,020) 2,745,410 593,841 593,841 | ..... 127,592 XXX
263534 10 9 |DUPONT (E.I.) DE NEMOURS ..| 07/02/2015. | RETURN OF CAPITAL 99,839 XXX 99,839 99,839 0 99,839 0 XXX
291011 10 4 |EMERSON ELEC CO .. 1 07/01/2015. [ BNY BROKERAGE...........coosriinriiniieriineieniisnins | v 40,000.000 | ........ 2,213127 XXX | 2,587,556 | ........... 2,469,200 |........ 118,356 | ..o [ e [ e 118,356 2,587,556 ....(374,429) XXX
31428X 10 6 |FEDEX CORP. .. | 01/02/2015. | PRIOR YEAR INCOME XXX 0 XXX
343412 10 2 |FLUOR CORP .. | 12116/2015. | VARIOUS 20,000.000 934,117 XXX | 1,198,208 1,212,600 | ....... (14,392) | oo [ 2000...226,208 | ........ (240,600) 972,000 | ..oooovverrians | e (37,883) XXX
345370 86 0 |[FORDMTRCO .. | 01/14/2015. | BONY. 350,000.000 | ........ 5,287,648 XXX | 3,766,000 425,000 | ...(1,659,000) | ....covovurirriiins | e [ (1,659,000) 3,766,000 ..1,621,648 XXX
437076 10 2 |HOME DEPOT INC . | 12/02/2015. | BONY. 30,000.000 | ........ 4,029,619 XXX | 2,379,159 | ....cccooue 3,149,100 | ...... (769,941) | oo | e | e (769,941) 2,379,159 .1,650,460 |..... 1,650,460 | ....... 53,100 XXX
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46120E 60 2 |INTUITIVE SURGICAL INC .. | 04/13/2015. | BONY. ..4,000.000 ..2,176,028 XXX ..1,932,252 2,115,760 | ...... (183,508) | . .(183,508) | . 11,932,252 ..243,776 |........243,776 |. XXX
478160 10 4 |JOHNSON & JOHNSON .| 01/09/2015. | BONY. 72,800.000 | ........ 7,697,789 XXX [ 4,939,658 7,612,696 | ...(2,673,038) 2,673,038) | . 4,939,658 |.... .|.2,758,131 |..... 2,758,131 XXX
49338L 10 3 [KEYSIGHT TECHNOLOGIES INC ......cccoooovmiiiiriiinniiniiisniiinnns [ 12/16/2015. | BONY. 87,500.000 | ........ 2,855,273 XXX | 1,602,515 2,954,875 | ...(1,352,360) | . (1,352,360) | . 11,602,515 | ... .1,252,758 |..... 1,252,758 XXX
500754 10 6 |KRAFT HEINZ CO/THE ..| 05/11/2015. | BONY. .......46,600.000 | ........ 4,010,956 XXX | 1,425,413 (1,494,543) | ...ocvviiiiinis e | e (1,494,543) | . 1425413 | ... .|..2,585543 |..... 2,585,543 XXX
55616P 10 4 [MACYSINC .. [ 07/15/2015. [ DEUTSCHE BANK..........ovvmeriircirecncieneeciienes | coven 40,000.000 | ........ 2,767,157 XXX | 1,664,432 | .........2,630,000 | ...... (965,568) | . (965,568) | .....oooovieeriis | e 1,664,432 |...ccovvernenne 21,102,725 | ... 1,102,725 XXX
58501N 10 1 [MEDIVATION INC. .. | 07/31/2015. | COWEN & CO. 20,000.000 | ........ 2,139,171 XXX we2,100,142 . 107,942 . ..107,942 2,100,142 .39,029 .39,029 |. XXX
655844 10 8 |NORFOLK SOUTHERN CORP .. | 11/24/2015. | VARIOUS 25,000.000 2,359,672 XXX | 1,847,549 | ..........2,740,250 | ...... (892,701) (892,701) [ .o | e 1,847,549 | ..ovoiviec | e 512,123 |........ 512,123 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP.........ccccoommivimniiiriiinirinens o [ 12116/2015. | BONY.......oooivririincisniissriississsissiisssissssissssiinns | 20002:50,000.000 | ... 4,756,052 XXX | 3,204,593 ...(1,356,908) | . (1,356,908) 3,204,593 .1,551,460 |..... 1,551,460 XXX
693718 10 8 |PACCARINC. .| 12123/2015. | BONY....covviiiriiniiniininicnicsicnsissicssisssiessiecsisssennes | 20ee2.40,000.000 | ..o 1,939,392 XXX [ 1,376,400 2,720,400 | ...(1,344,000) | ....cooovvvrvrinniins [ errmrinrieniniis | e (1,344,000) | ....ooocvvericns | i 1,376,400 | .....ccoovvrrnnns | e 562,992 |........ 562,992 XXX
713448 10 8 |PEPSICO INC MTN < 10211172015, | BONY....o.coiirincisnissriississnisssissnisssssnnienns | 2eene. 15,000,000 | e 1,499,050 XXX .919,097 1,418,400 | ...... (499,304) | . .(499,304) 919,097 XXX
747525 10 3 |QUALCOMM INC .. | 02/10/2015. | BONY. 50,000.000 | ........ 3,471,883 XXX ..2,923,843 3,716,500 | ...... (792,658) | . .(792,658) 2,923,843 XXX
761283 10 0 [RESTORATION HARDWARE HLDG........c.cccomirieriiriericrincrinenins .. | 06/11/2015. | VARIOUS 8,800.000 850,037 XXX . 0 778,637 XXX
790849 10 3 |ST JUDE MED INC. .. | 02/03/2015. | BONY. 25,000.000 | ........ 1,687,723 XXX [ 1,600,408 1,625,750 (25,343) (25,343) .1,600,408 |.... XXX
82966C 10 3 [SIRONADENTAL SYSTEMS INC o | 1201612015, [BONY ....oovviiiiiiseiscieseiseiiseissiisesisssisesiesiens | evvines 43,100.000 | ........ 4,615,975 XXX | 1,757,837 3,765,647 | ...(2,007,810) | ..o [ e | e (2,007,810) [ ...cooorverrieians 1,757,837 |.... .|..2,858,138 | ..... 2,858,138 XXX
854502 10 1 |STANLEY BLACK & DECKERIN .. | 12/04/2015. | BONY. 20,000.000 | ........ 2,188,496 XXX | 1,780,442 1,921,600 | ...... (141,158) . .(141,158) |. 1,780,442 | | 408,054 |........ 408,054 XXX
88732) 20 7 |TIME WARNER CABLE INC .. | 05/26/2015. | BONY. 25,000.000 | ........4,585,141 XXX weee 1,225,450 3,801,500 | ...(2,576,050) 2,576,050) 1,225,450 3,359,691 3,359,691 XXX
918204 10 8 |V.F.CORP o [ 0313172015, [ BONY....ooooooiiiiceiscisseiissiesssissssessssssssssnisans | cevenees 33,000.000 | ........ 2,486,323 XXX | 1,279,838 2,471,700 | ...(1,191,862) (1,191,862) | . 1,279,838 | .o .1,206,485 |..... 1,206,485 XXX
91913y 10 0 |VALERO ENERGY CORP .. [ 07/01/2015. | VARIOUS..........coocveirriiincriieniisciissniissssissssiisssiineniens | 200002.80,000.000 | ..o 5,133,457 XXX 3,501,986 3,960,000 | ...... (458,014) | . .(458,014) 3,501,986 1,631,472 | ... 1,631,472 XXX
98310W 10 8 |WYNDHAM WORLDWIDE . 102/10/2015. | VARIOUS..........coovvririrncincincrinsiseiscissiiseisninnnn | 00ee.83,100.000 | oo 7,240,378 XXX | 5,092,833 | ........... 7,113,061 | ...(2,020,228) | . 2,020,228) | ..o | i 5,092,833 | ..o .2,147,537 |..... 2,147,537 XXX
H8817H 10 0 | TRANSOCEAN INC NEW. .. [ 05/06/2015. | BONY......oooovvvirriincinnisnniisnisssissiesssississnsnenns | 000.100,000.000 | ... 1,951,942 XXX ..2,101,000 | ........... 1,833,000 |........ 268,000 268,000 2,101,000 ....(149,054) XXX
001940 10 5 |ATS AUTOMATION TOOLING SYSTEM... C| 12/09/2015. | VARIOUS. 28,700A000 XXX 412,662 444,850 (32,188) 412,662 (50,453) | . XXX
05277B 20 9 |AUTOCANADA INC C| 03/24/2015. | VARIOUS, 6,500.000 XXX 191,765 | .............. 289,250 | ........ (97,485) 191,765 | .ovoovccies [ e 43,851 XXX
05651W 20 9 |BADGER DAYLIGHTING LTD C| 08/20/2015. | VARIOUS. 11,200.000 XXX .345,459 ..296,240 | ......... 49,219 |. 345,459 | ....coovviienis [ s (77,861) XXX
064149 10 7 |BANK NOVA SCOTIA HALIFAX C|12/11/2015. | VARIOUS. crreenn.9,435.000 XXX 314,237 | ... ..625,635 | ...... (311,397) . . 314,237 | | e 277,715 XXX
09202D 20 7 |BLACK DIAMOND GROUP LTD C| 01/23/2015. | VARIOUS.........coovecriirriieriineiisseiisssissiisseisissies | e 11,700.000 XXX | 357,161 | oo 149,058 |........ 208,103 208,103 357,161 ...(236,357) | ...... (236,357) XXX
103309 10 0 [BOYD GROUP INCOME FD C| 12/15/2015. | VARIOUS, 3,623.000 221,100 XXX | 142,840 172,455 (29,615) (29,615) 142,840 |..ooovvvvvrnns | s 78,261 .78,261 XXX
136385 10 1 |CANADIAN NAT RES LTD C| 06/16/2015. | VARIOUS, 800.000 27,889 XXX 34,078 28,736 5,342 5,342 34,078 N (N £:1¢)| XXX
151350 10 9 |CENOVUS ENERGY INC C| 04/13/2015. | VARIOUS........covvvimeriiirirneriisiiiesiisesisessisssssssssions | svieeeens 4,400.000 | ............. 95,592 XXX ] e 127,514 105,468 22,046 22,046 127514 | e | e (31,922) | ........ (31,922) XXX
172454 10 0 |CINEPLEXINC C| 10/26/2015.| CIBC. 99.000 4,954 XXX 4,383 4,438 (56) (56) 4,383 572 572 XXX
22576C 10 1 [CRESCENY POINT ENERGY TRUST .......ccoovumriimericriireniines €| 02/02/2015. | VARIOUS..........coovoiriirriinriiinniisssiisssisssiisseisissies | eoveeees 13,400.000 | ........... 378,644 XXX | 481,275 | ......ccc....d 360,594 |........ 120,681 | ..o [ e [ e 120,681 481,275 ..(102,631) | ...... (102,631) XXX
249906 10 8 |DESCARTES SYS GROUP INC. C| 11/16/2015. | VARIOUS, 6,089.000 XXX 101,142 105,035 (3,893) (3,893) 101,142 | oo | s 30,205 | ......... 30,205 XXX
25675T 10 7 |DOLLARAMAINC. C| 12/01/2015. | VARIOUS..........coovorriiricriisnissiississiisssisssinis | e 10,063.000 XXX 276,315 | ... 597,742 | ...... (321,427) (321,427) 276,315 | | o 454,940 |........ 454,940 XXX
286181 20 1 |ELEMENT FINANCIAL CORP C| 07/22/2015. | VARIOUS. ..4,600.000 XXX 62,885 65,044 (2,159) (2,159) 62,885 | ...coooiiieiienns | e 27,814 | ... 27,814 XXX
335934 10 5 |FIRST QUANTUM MINERALS LTD.......cccooovmmivmrinnirnnriinciinnens C| 05/08/2015. | VARIOUS, <.......11,100.000 XXX | 251,793 | oo 183,261 | ......... 68,532 68,532 251,793 | [ e (48,337) | ........ (48,337) XXX
380956 40 9 |GOLDCORP INC NEW. C| 04/30/2015. | VARIOUS.........coovoriiriicniinniinssiisesissssiscsisensiions | eoeeeees 15,300.000 XXX ] e 444,089 | .............. 328,491 |........ 115,598 | oo | e | s 115,598 444,089 | ..o | e (95,722) | ........ (95,722) XXX
45823T 10 6 |INTACT FINL CORP C | 12/08/2015. | VARIOUS, 2,979.000 271,100 XXX .235,280 235,280 [ ..ovverereriienns | e 35,820 | ......... 35,820 XXX
552704 10 8 |MEG ENERGY CORP. C| 12/29/2014. | CS FIRST......coriiiriiriiierieseienisseeseiesieniinns | o 10,400.000 | ........... 207,785 XXX 274,877 274877 | oo | e (67,092) XXX
559222 40 1 |MAGNAINTLINC C | 09/18/2015. | VARIOUS, 5,500.000 XXX 91211 | 377,670 (286,459) (286,459) 91,211 [ | e 297,844 XXX
56501R 10 6 |MANULIFE FINANCIAL CORP €| 08/20/2015. | VARIOUS..........cooooriiriiriinniissiissiisssissssisssiions | oo 5,600.000 XXX 122,629 | .............124,208 | ......... (1,579) (1,579) 122,629 2,706 XXX
68272K 10 3 [ONEX C| 09/03/2015. |NBCS SECURITY ......cervuumriirrieriinnniieniisssieseneiiens | sevrerieens 714.000 XXX | s 46,309 | ..............48,166 | ......... (1,857) (1,857) 46,309 | ..cooviiieiiiens | e 12,210 XXX
73755L 10 7 |POTASH CORP SASK INC C| 11/04/2015. | VARIOUS..........coovorriiirinrinnicinnisssississssissninins | svvneees 9,600.000 XXX | 207,947 | ..........394,272 | ... (186,325) | ....ovvvvvvriiinns [ e [ s (186,325) PAVTRCT.Y S [ R 73,409 | ........ 73,409 | ... 15,180 XXX
739721 10 8 |PRAIRIESKY ROYALTY C| 12/24/2015. | VARIOUS, 4.623 132 XXX 157 0 157 (25) (25) 2 XXX
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780087 10 2 |ROYAL BK CDA MONTREAL QUE... C| 10/29/2015. | VARIOUS, ..4,806.000 345,615 XXX .310,226 385,633 (75,408) | . (75,408) 310,226 35,389 35,389 XXX
820439 10 7 |SHAWCORLTD C | 05/19/2015. | VARIOUS, 6,300.000 233,456 XXX . AT | .. ..267,120 | ........ (94,007) . ...(94,007) 173,113 XXX
846785 10 3 |SPARTAN ENERGY CORP C| 08/12/2015. | VARIOUS..........coovorriinriinriisniisssiisssissssissssisssinins | e 68,700.000 171,532 XXX | 263,266 | .............. 191,673 | ......... 71,593 [ oo [ e | s 71,593 263,266 XXX
85472N 10 9 |STANTEC INC C | 08/04/2015. | RAYMOND JAMES 2,900.000 105,428 XXX 92,614 0 92,614 XXX
866796 10 5 |SUN LIFE FINANCIAL SVCS CAN........ccoooimrvirririinniereienens C| 09/04/2015. | VARIOUS, ..9,388.000 XXX | 384411 | o 393,545 | .......... (9,134) (9,134) 384,411 XXX
867224 10 7 |SUNCOR ENERGY INC C| 10/13/2015. | VARIOUS. ..1,873.000 XXX 65,909 69,114 (3,204) (3,204) 65,909 XXX
87971M 99 6 |TELUS CORP C| 12/17/2015. | VARIOUS, XXX ] e 522,198 | ....cooouuv 808,477 | ...... (286,279) (286,279) 522,198 | ..o | v 245878 |........ 245,878 XXX
89156V 10 6 | TOURMALINE OIL CORP C| 04/30/2015. | VARIOUS, XXX 172,829 ..181,890 | .......... (9,061) (9,061) 172,829 | oo | e 16,462 | ......... 16,462 XXX
89353D 10 7 | TRANSCANADA CORP. C | 10/09/2015. | VARIOUS, XXX .546,734 ...708,040 | ...... (161,306) | ...oocvvvririiinns e (161,306) 546,734 3 XXX
91911K 10 2 [VALEANT PHARMACEUTICALS INTERNATIONAL...........cccoouuece C| 10/21/2015. | VARIOUS, 2,600.000 349,167 XXX 139,504 432,458 (292,954) (292,954) 139,504 | oo | e 209,663 |........ 209,663 XXX
G1151C 10 1 |ACCENTURE LTD BERMUDA R 03/16/2015. | BONY. 50,000.000 | ........ 4,415,136 XXX ..3,680,034 4,465,500 | ...... (785,466) | . . ) 3,680,034 | ....ccooiiiiins | 735,102 |. 35,102 |. XXX
G2554F 11 3 |COVIDIEN LTD R|01/27/2015. | EXCHANGE 30,000.000 3,220,180 XXX | 2,776,215 3,068,400 (292,185) (292,185) 2,776,215 | ..o | s 443,965 |........ 443,965 XXX
G60754 10 1 |MICHAEL KORS HOLDINGS LTD.....ccoooosiieiiiissiisiiissiisiiinne R|08/10/2015. | BONY. 35,000.000 | ........ 1,549,593 XXX [ 2,879,785 | ... 2,628,500 |........ 251,285 251,285 2,879,785 .(1,330,191) | ...(1,330,191) | ..oovvveriennnn XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS. ...............eruieieeecie s e | e 179,032,802 XXX [ 112,659,569 | .......152,360,056 |..(40,571,901) [ ...ccovcruuvcecs 0. 226,208 | ....(40,798,109) | ................. 0] . 112,433,361 [...cccooncennd 0 | 66,599,441 |...66,599,441 | ..1,368,147 XXX
9799997. Total - ComMMON SLOCKS - PArt 4. s i | cnnie 179,032,802 XXX . 112,659,569 | ....... 152,360,056 |..(40,571,901) | ...cccvveuvveencd 0 [ 226,208 | ....(40,798,109) 112,433,361 0 | 66,599,441 |...66,599,441 | ..1,368,147 XXX
9799998 Total - Common Stocks - Summary Item from Part 5 XXX ........9,370,582 0 9,370,582 | .o | 405,267 | ........405,267 1,127 XXX
9799999. Total - Common Stock XXX . 122,030,151 | ....... 152,360,056 |..(40,571,901) | ....cccooccveeen0 | 226,208 | ....(40,798,109) 121,803,943 67,004,708 |...67,004,708 | ..1,449,274 XXX
9899999. Total - Preferred and Common Stocks XXX [ 122,030,151 | ....... 152,360,056 |..(40,571,901) | ...ooccvveccnecn0 | oenecn 226,208 | ....(40,798,109)|. 121,803,943 ...0 | 67,004,708 |...67,004,708 | ..1,449,274 XXX
9999999. Total - Bonds, Preferred and Common Stock XXX L 642,133,700 | ....... 510,626,450 |..(40,571,901)] ......(994,521)|........ 226,208 | ....(41,792,630) | . 638,077,456 .0 | 78,276,172 |..78,276,172 | 11,312,825 XXX
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Bonds - All Other Government
110709 GC 0 |BRITISH COLUMBIA PROV CDA C| 03/02/2015 [ FIDELITY CAP......c.coeoovviiiiiiiiiieiieis 07/21/2015 | SCOTIA 690,000 | ............ 760,208 708,968 759,611 (597) (597) [ ovvveririneins | e | e (50,643) | ........ (50,643) | ....... 13,218 |...... 4,658
135087 B2 9 |CANADA GOVT. C| 05/01/2015| VARIOUS, 07/14/2015 | VARIOUS. ....37,140,000 | ....... 37,376,884 | ....... 37,323,262 | ......... 37,313,190 | .o | e (63,694) (63,694) [ ...coovoveis [ e | s 10,072 | ......... 10,072 | ... 165,634 |...134,430
135087 C8 5 |CANADA GOVT. C| 01/13/2015| NBCS SECURITY... .| 02/27/2015 | VARIOUS. 2,240,000 2,300,480 2,346,658 2,298,972 ...(1,508) (1,508) | oo [ e | s 47,686 | ......... 47,686 | ....... 19,509 |..... 14,713
135087 D2 7 |CANADA GOVT. C| 02/11/2015| T D SECURITIES.... .| 03/30/2015 [ VARIOUS..........ooorvenreinriinciisnsiinriinns | v 1,747,000 | ........1,783,076 | ......... 1,778,462 | ........... 1,781,344 | .(1,731) (1,731) (2,882) (2,882) 3314 | ........ 718
135087 D5 0 |CANADA GOVT. C| 06/11/2015| VARIOUS. 09/24/2015 | VARIOUS. 400e5,795,000 | .........6,206,919 | ......... 6,256,473 6,198,598 ..(8,320) (8,320) | ..ovevevirenns [ e | s 57,874 | ... 57,874 | ....... 49,228 | ... 19,394
135087 D6 8 |CANADA GOVT. C| 09/11/2015 | VARIOUS, 10/26/2015 | VALEUS MOB............coovvvriniiiiiniicis v 4,537,000 | ........4,565,355 | ......... 4,559,821 | .......... 4,561,849 | ..coovvvviiine ceeenne(3,506) (3,506) (2,028) (2,028)] ....... 22,499 |..... 16,047
135087 D9 2 |CANADA GOVT. C| 04/10/2015|NBCS SECURITY.......ooevvuerirrrriieriinenns 06/10/2015 | VARIOUS..........oovvorricrirciiscnissiiicnns | e 1,650,000 ...1,708,080 | ......... 1,682,663 | ......... 1,706,193 | ..o | e (1,887) (1,887) | v [ e | v (23,531)] ........ (23,531)] ......... 7,050 |....... 3,051
135087 YL 2 |CANADA GOVT. C| 06/02/2015 | RBC DEXIA. .| 06/02/2015 | VALEUS MOB........c.oocvviiniiniiniiiricciis ceeennn.. 180,000 199,483 (18) (18) 119 119 42 21
135087 ZJ 6 |CANADA GOVT. C| 05/20/2015 | LAURENTIL.. .| 07/09/2015 | SCOTIA .5,700,000 N 6,344,368 | .....ccoovivnrinns [ s (RIS ) 1 R R (14,153) [ oo [ e | o 100,052 |........ 100,052 | ....... 21,824 | ... 88,818
135087 ZS 6 |CANADA GOVT. C| 06/01/2015 | VARIOUS. 07/30/2015 | VARIOUS. .5,598,000 | ........7,298,944 | ....... 7,218,549 287,034 | | e (11,910) | | (11,910) | v e | v (68,485)| ........ (68,485) | ..... 106,220 |..... 27,408
135087 ZU 1 |CANADA GOVT. C| 04/21/2015 | VARIOUS, 06/01/2015 | VARIOUS. v 1,447,000 | ........1,609,023 | ......... 1,601,028 | .. 607,618 |.... (1,405) (1,405) | oo [ e | v (6,590) | .......... (6,590) | ....... 15,096 |..... 12,493
68323A CC 6 |PROVINCE OF ONTARIO C| 04/15/2015| VARIOUS, 09/09/2015| CS FIRST.......cvvviiriinriiriisniieniiinnis | e 7,033,000 ...7,893,190 | ........ 7,236,605 | ........... 7,885,630 | ..o [ o (7,560) (7,560) | ..o [ o | e (649,024) | ...... (649,024) | ..... 190,455 |..... 87,726
68323A CG 7 |ONTARIO PROV C | 04/01/2015 | VARIOUS, 07/09/2015 | SCOTIA 2,922,000 3,291,889 | ......... 3,213,353 3,281,683 |...ccooovvivcivcis | e (10,206) | ..o | e (10,208) | ..o | e | v (68,331)] ........ (68,331)] ....... 62,903 |..... 34,237
748142 ES 8 |QUEBEC PROV. C| 05/20/2015 | VARIOUS, 09/10/2015 | LAURENT L. ..o | s 6,454,000 | .........7,280,954 | ......... 7,219,573 | ........... 7,251,195 (29,759) (29,759) [ oo [ | i (31,622)] ........ (31,622)] ..... 130,296 | ..... 43,182
1099999. Total - Bonds - All Other Government ....83,133,000 | ....... 88,633,024 | ....... 87,789,437 | ......... 88,476,768 | ........c........ 0 [....(156,254) | ..coocovvece. 0 [ (156,254) | ....oooccoeenc 0 | 0. (687,333)] ...... (687,333)] ..... 807,288 | ...486,896
Bonds - Industrial and Miscell
949752 BU 9 |WELLS FARGO FINL CDA CORP.........ccocooimrrimcriinniiscriissiienees ..| 01/13/2015| CIBC 07/15/2015 | CIBC........cooorrieriicciereicesiereiienienins | e 1,000,000 | .........1,034,600 | ......... 1,050,570 | ........... 1,031,869 (2,731) (2,731)
064149 S2 4 |BANK OF NOV SCOTIA C| 09/28/2015| SCOTIA 10/13/2015 | CIBC. .3,400,000 3,451,000 3,449,493 (657) (657)
135952 DS 2 |CIBC. C| 02/17/2015| CIBC. 10/09/2015 | CIBC. ....199,000 ..202,146 202,236 | ...ovvvinriinnies | e (1,880) (1,880) )
23384N  AK 3 |DAIMLER CDAFIN INC. C| 01/22/2015 | RBC DEXIA. 08/11/2015| T D SECURITES 500,000 509,250 506,195 506,809 (2,441) (2,441) ) ,
34527A BB 5 |FORD CRCDALTD C| 02/27/2015 | MERRILL LYNCH 09/09/2015 | SCOTIA 600,000 637,602 625,032 627,325 | ..o | s (10,277) | oo | e (10,277) (2,293) (2,293)] .......17,590 |....... 1,923
34527A BD 1 |FORD CRCDALTD C| 04/14/2015| VARIOUS. 09/09/2015 | SCOTIA.....ccoouriiriincriisriiserirsssiscniins | e 1,200,000 L A,273,444 . 1,249,980 | .......... 1,264,007 | ..oovvovrricrins | e (9,437) (9,437) | v [ e | v (14,027) | ........ (14,027)| ......31,131 | ... 11,029
40427H RV 7 |HSBC BANK CDA C | 04/01/2015 | HSBC 11/25/2015 [ HSBC. 1,306,002 | ........... 1,314,648 | ..o | v (17,304) | oo | e (17,304) (8,646) (8,646)| .......29,159 | ......... 246
40427TH SM 6 |HSBC BK CDA C| 04/21/2015|NBCS SECURITY.......oovrvieriirrrierirenns 10/09/2015| SCOTIA ..432,999 432,879 (2,839) (2,839) 119 19 [ .. 9137 L 3,412
40427TH SW 4 |HSBC BANK CDA C | 04/01/2015 | HSBC 07/08/2015 | SCOTIA........ooiiiciiciscisciseiscieeis | i 1,124,000 L21,123,955 | 1,120,718 | ........... 1,123,955 0 (3,237) (3,237)| ...
45834Z AM 1 |INTER PIPELINE LTD C| 03/18/2015| NESBITT/BURNS... 06/11/2015| T D SECURITES 563,000 563,000 543,250 563,000 0
633067 C2 7 |NATIONAL BANK CDA. C| 03/13/2015|NBCS SECURITY... 10/22/2015 | RBC DEXIA 972,000 972,000 951,588 972,000 0
70632Z AE 1 |PEMBINA PIPELINE C| 01/28/2015 [ NBCS SECURITY.......ovververerieriiiriinnens 03/18/2015 | VARIOUS 600,000 599,748 607,047 599,750 2 2
780086 KD 5 |ROYAL BANK CDA C| 03/12/2015| VARIOUS. 10/20/2015 | RBC DEXIA.........ccovivriinninriinniieniis | v 1,465,000 | ........1,462,8% | ......... 1428295 | .......... 1,463,071 175 175
82028K AR 2 | SHAW COMMUNICATIONS, C| 01/27/2015 | FIDELITY CAP.... .| 03/24/2015 | VARIOUS crieernn 403,000 | e 472,638 | ............ 473,928 470,936 | ..o | e (1,703) (1,703) 6,680
892329 AL 7 |TOYOTA CREDIT CANADA INC C| 01/14/2015| FIDELITY CAP. 02/11/2015 | NATIONAL FINANCIAL SERVICES CO... 600,000 607,824 614,874 607,604 (220) (220) L7270 | ... 4,376
3899999. Total - Bonds - Industrial and Miscellaneous. .......14,315,000 | ....... 14,678,895 | ....... 14,563,624 | ......... 14,629,582 | ...occoccvennad 0. (49,312) | oo 0 [ (49,312) 0 0 (65,959) ........(65,959) | ..... 188,481
8399998. Total - Bonds. ....97,448,000 |...... 103,311,919 |...... 102,353,061 | ....... 103,106,350 | ..oooccvvvvvnvee. 0 | .....(205,566) 0 (205,566) 0 0. (753,292)] ...... (753,292)] ..... 995,769
Common Stocks - Industrial and Mi
032654 10 5 |ANALOG DEVICES, 07/16/2015 | VARIOUS, 11/24/2015 | BONY. ....45,000.000 | .........2,803,580 | ......... 2,783,197 2,803,580 (V1 UPPURPUNPORION FUUSURORORRIO IOV (20,382) | ........ (20,382)
291011 10 4 |EMERSON ELEC CO 02/10/2015 | JP MORGAN.. 07/01/2015 | BNY BROKERAGE 25,000.000 .1,442,183 ,383,205 1,442,183 0 (58,978) (58,978)
654106 10 3 |[NIKEINC 02/11/2015 | BONY. 06/11/2015 | VARIOUS. ....30,000.000 ....2,739,207 3,057,969 2,739,207 0
69343T 10 7 |PJT PARTNERS INC 10/01/2015 | SPINOFF-.......ovorrceercecs 12/14/2015| BONY. 6,387.000 75,128 ..149,056 75,128 0
882508 10 4 |TEXASINSTRSINC .. | 07/08/2015 | BONY. 12/18/2015 | BONY. ....30,000.000 ....1,489,554 672,193 | e 1,489,554 0
001940 10 5 |ATS AUTOMATION TOOLING SYSTEM.......oocrivrrurriienirerirenins C| 10/22/2015| TD WATER 12/08/2015 | GRIFFITH 536.000 7,196 6,301 7,196 0
064149 10 7 |BANK NOVA SCOTIA HALIFAX C| 10/22/2015| TD WATER. 10/29/2015| RBC DEXIA. ....419.000 25,841 26,279 25,841 0
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 4 6 7 8 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Changein | Exchange Exchange Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) Received | Interest and
CUSIP Identification Description n| Acquired Date Name of Purchaser Shares (Stock) Actual Cost Disposal (Decrease) Accretion Recognized (12+13-14) B/A.CV. [ onDisposal During Year | Dividends
103309 0 [BOYD GROUP INCOME C| 10/22/2015 12/14/2015 | LAURENT L. ....oooriorinnrcnccniccris civener....160.000 10,503 10,962 10,503 0
172454 0 | CINEPLEX INC C| 10/22/2015 10/26/2015 | CIBC. 371.000 18,123 18,567 18,123 0
249906 8 |DESCARTES SYS GROUP INC C| 10/22/2015| TD WATER........coovorriirrriinrinenicseiies 11/16/2015 | VARIOUS 580.000 12,900 14,794 12,900 0
25675T 7 |DOLLARAMA INC. C| 10/22/2015 12/01/2015| CS FIRST. ....197.000 18,012 17,680 18,012 0
39945C 9 |CGI GROUP INC C| 01/28/2015 08/06/2015 | BMO CAPITAL. .1,300.000 63,005 65,000 63,005 0
45823T 6 [INTACT FINL CORP C| 10/22/2015 | TD WATER........coovoieriniriinniincriieniiens 12/08/2015| NBC CLEAR 281.000 26,800 25,020 26,800 0
73755L 7 |POTASH CORP SASK INC C| 06/08/2015 10/08/2015 | VARIOUS. 3,100.000 122,937 102,731 122,937 0
780087 2 |ROYAL BK CDA MONTREAL QUE..........cccoouieriiriieniiiniieniis C| 10/22/2015 10/29/2015 | VARIOUS 1,759.000 138,710 126,481 138,710 0
87971M 3 | TELUS CORP C| 10/22/2015 | TD WATER........oooviriiriininrisisciscis 12/04/2015 | T D SECURITES 326.000 14,329 14,325 14,329 0
87971M 6 |TELUS CORP C| 02/27/2015 09/15/2015 | VARIOUS, 2,500.000 110,010 103,856 110,010 0
91911K 2 |VALEANT PHARMACEUTICALS INTERNATIONAL........c.ccocouuuuee C| 08/25/2015 10/21/2015 | VARIOUS 970.000 252,564 ..198,237 252,564 0
9099999. Total - Common Stocks - Industrial and Miscellaneous 9,370,582 9,370,582 0 0 0 0 0
9799998. Total - Common Stocks. 9,370,582 9,370,582 0 0 0 0 0
9899999. Total - Preferred and Common Stocks. 9,370,582 | ......... 9,775,853 | .. .9,370,582 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stock 112,682,501 112,128,914 112,476,932 | cvvnnl0 | (205,566) 0 (205,566) 0 0 .1,076,896 |...533,013




Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis| ~ Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1" 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in onBond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Bonds - Industrial & Mit (Unaffiliated) - Issuer Obligations
GENERAL ELEC CAP CORP. ‘ ........... | . | 10/26/2015. | EXCHANGE 04/16/2016. | ............ 4,896,431 5,242,000 ....4,680,452 9,124 | . | i 0.964 |...26.707 |AO...... | coovenrieninniini [
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 4,896,431 0 0 5,242,000 9,124 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). .4,896,431 0 0 5,242,000 9,124 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: .4,896,431 0 0 5,242,000 9,124 0 XXX XXX XXX
8399999. Subtotals - Bonds 4,896,431 0 0 5,242,000 9,124 0 XXX XXX XXX
Class One Money Market Mutual Funds
09248U 61 9 [BLACKROCK LIQUIDITY TEMPFUND INST'L .| 11/30/2015. | BLACKROCK .6,117,089 6,117,089 5,943
26188) 20 6 |DREYFUS CASH MGT INST'L .. | 11/30/2015. | DREYFUS, 11,031,313 1,031,313 407
38141W 23 2 [GOLDMAN SACHS FINANCIAL SQUARE INST'L. . [ 12/23/2015. | VARIOUS. 27,264,172 27,264,172 RPN 30,039
8999999. Total - Class ONe MONEY MarKet MUIUAI FUNDS........vuiiuiieiteisisirsrsers e sss st ees s e s essess st ees st s st ee st et s 4840840808 ee 888 E 1o E o010 828408 E e ettt b et ensensensensansssnes | ceessesee 34,412,574 0 .34,412,574 0 0 XXX XXX XXX ..36,389
9199999. Total - Short-Term Investment: 39,309,005 0 .39,093,026 9,124 0 XXX XXX XXX ..36,389
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Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

Sch. DB-Pt. D-Sn. 2
NONE

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2015 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2

3

4

NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code | Market Indicator Fair Value Carrying Value Date

Cash Eq (Schedle E Part 2 Type)
000000 00 O |UNITED OVERSEAS BANKLTD, NY C. 1,000,000 |.. .1,000,000 |02/03/2016.......
000000 00 O |SHINKIN CENTRAL BANK C 1,500,000 | .. .1,500,000 |01/13/2016.......
16706B  UA 4 | THE CHIBA BANK LTD NEW YORK BRANCH C. 1,000,000 [..oovvvvriirriiens 1,000,000 |01/27/2016.......
03664A C4 8 |Antalis SA C 839,258 839,258 |03/04/2016.......
000000 00 O |DEN NORSKE BANK OSLO C 1,300,000 [..oovrvvnrririiins 1,300,000 |12/24/2015.......
000000 00 O |RABOBANK NETHERLANDS C 1,300,000 | ..cooiviiiiciiiiienens 1,300,000 |12/24/2015.......
000000 00 O |HSBC SECURITIES,INC. C. 3,000,000 3,000,000 |12/24/2015.......
000000 00 O [NATIXIS NEW YORK BRANCH C 5,000,000 5,000,000 | 12/24/2015.......
000000 00 O |PERSHINGLLC C 3,000,000 3,000,000 |12/24/2015.......
000000 00 O |SOCIETE GENERALE NY BRANCH C 5,000,000 5,000,000 |12/24/2015.......
000000 00 O |DEUTSCHE BANK SECURITIES INC C 2,874,107 2,874,107 | 12/24/2015.......
000000 00 O |BANKOF NEWYORKG.C C 1,000,000 | ..cooivviriciiciienins 1,000,000 |12/24/2015.......
000000 00 O |GOLDMAN SACHS & CO C. 5,000,000 5,000,000 |12/24/2015.......
000000 00 O |AUSTRALIA NEW ZEALAND LONDON C. 1,300,000 |.. .1,300,000 |12/24/2015.......
000000 00 O |BARCLAYSBANKPLC. C 1,300,000 | .. .1,300,000 | 12/24/2015.......
000000 00 O |BANK OF MONTREAL, LONDON C 1,300,000 | .. .1,300,000 |12/28/2015.......
000000 00 O |LANDESBANKBADEN WUERTTEMBERG, STUT. C. 1,300,000 | .. .1,300,000 | 12/24/2015
000000 00 O |SKANDANAVISKA ENSKILDA BANKEN C. 1,300,000 |.. .1,300,000 |12/24/2015.......
140212 07 7 |NATIXIS FINANCIAL PRODUCTS LLC C 1,000,000 [..oovvvverirriies 1,000,000 |01/25/2016.......
83051H 4D 5 | SKANDINEW YORK. C 500,000 500,000 | 01/20/2016.......
63307U HK 0 |NATIONAL BANK OF CANADA NY C 1,500,000 | .. 1,500,000 |02/18/2016.......
22536E N3 6 |CICNY C. 1,000,000 |.. .1,000,000 |02/01/2016.
40428A P2 7 |HSBC USANY. C 1,000,000 | .. 1,000,000 |03/16/2016.......
9612C4 RP 8 |WESTPAC BKG CORP. C 999,978 999,978 |03/03/2016.......
89113E L8 7 |TORONTO DOMINION NY. C 1,500,000 [..ooovvioiiiisiiiines 1,500,000 | 05/06/2016.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type). 45,813,343 | .. XXX

9999999.  Tofals..... 45,813,343 | .. XXX

General Interrogatories:
1.
2.
3.

The activity for the year:
Average balance for the year:
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
0 NAIC4: §

NAIC 1: §

ONAIC3: §.

ONAIC5: §

42,420,072

ONAIC6: § 0

,,,,, 45,813,343 NAIC 2: §

E24
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
/ Market Indicator

Fair Value

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE

E25




Annual Statement for the year 2015 of the AF F".IATE D F M I N S U RAN C E COM PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Dep
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT (10,586,279) | XXX
JP MORGAN CHASE NEW YORK, NY ...0.230 32,574 54,716,039 | XXX
NORTHERN TRUST. CHICAGO, IL 11,809,781 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 0.700 45,747 3,810 14,197,096 | XXX
ROYAL BANK (USD) TORONTO, ON, CAN 6,263,287 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN.....ccoovimmiiiiiiriiissiississssisssssssssseesssssssssesisisns | ceriiin 10,820,352 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX (29,317) | XXX
0199999. Total - Open Depositorie XXX XXX 78,321 3,810 87,190,959 | XXX
0399999. Total Cash on Deposit: XXX XXX 78,321 3,810 87,190,959 | XXX
0599999. Total Cash XXX XXX 78,321 3,810 87,190,959 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 4,022,472
2. February 6,519,466
3. March 9,067,407

4. April

5,740,050

5. May

2,204471

6. June

(10,170,424)

7. July.

(5,867,974)

8. August

16,336,597

9. September.

47,943,447

10. October. 44,939,550
11. November. 50,714,686
12. December. 87,190,959

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description ‘ Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Government Bonds - Issuer Obligations
CANADA GOVT. 1212312015 | .................0430 |....... 01/28/2016 1,199,613 509
CANADA GOVT. 12/16/2015 | ... ..0.461 |....... 02/11/2016 299,845 61
CANADA GOVT...oooiosicvicssi s s s ssssssssss e v ... 12115/2015 | ................0463 |....... 03/10/2016 499,562 108
0699999. All Other Government Bonds - Issuer Obligation: 1,999,020 678

1099999. Total - All Other Government Bonds 1,999,020 678
Bonds - U.S. States, Territories and ions (Direct and - Issuer Obli
CANADA T-BILL DISC NOTE | ................. | ....... 12/03/2015 | ................0483 |...... 02/25/2016 1,948,558 785
1199999. U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligation: 1,948,558 785
1799999. Total - U.S. States, Territories and Possessions (Direct and G ). 1,948,558 785
Total Bonds
7799999. Subtotals - Issuer Obligation 3,947,578 1,463
8399999. Subtotals - Bond 3,947,578 1,463
8699999. Total - Cash Equivalent 3,947,578 1,463
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccovrrnrinrinriean AL .o
2. Alaska...
3. Arizona.
4. ArKansas..........coeriieriiienns
5. California...........cccveverevriririiienns
6. Colorado.
7. ConnectiCut........cocoverrrevrirniinnns
8. Delaware......
9. District of Columbia..
10.  Florida.
11, GEOIGi@..eceeeeeeeirieiererereeieian Property and Causalty. 25,114 25,078
12. Hawaii
13, 1daho....cnd
14.  lllinois.
15.  Indiana..
16. lowa
17.
18.
19.
20.
21, Maryland 50,228 50,157
22.  Massachusetts. Property and Causalty.
23, Michigan.......ccccooevevieirieireeienns M| e
24, Minnesota..........cccoouurrvveriuinnns
25, Mississiooi
26. Missouri
27.  Montana....
28.  Nebraska..
29.  Nevada.......ooomiiniiniiinninnnd
30.  New Hampshire
31, New Jersey 813,700 812,535
32, New Mexico.......cccovrrrrrrrrerennnnd NM ... B.... | Property and Causalty
33.  New York .
34.  North Carolina.. . | Property and Causalty. 301,370 300,939
35.
36.
37.
38, OregON....ccoveeeeeeieireererisrireiens Property and Causalty, Workers Compensation 668,038 667,081
39.  Pennsylvania. .
40.  Rhode Island. ... | Property and Causalty. 3,194,526 3,189,953
41, South Carolina............ccco.cerveuu SC| .o
42. South Dakota
43.  Tennessee....
44.
45.
46. .
47, Virginia....cocevceeceeeieeeenns
48.  Washington...
49.  West Virginia. .
50.  WISCONSIN.......c.cvveurerirrinrind
51.  Wyoming
52.  American Samoa..
53.
54.  Puerto Rico. .PR]|.
55.  US Virgin Islands.. V.
56.  Northern Mariana Islands.
57.  Canada.
58.  Aggregate Alien and Other... XXX XXX 0 0 0 0
59.  Total XXX XXX 3,194,526 3,189,953 1,858,450 | ..o 1,855,790
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.covrvecriiniiees XXX XXX 0 0 0 0
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